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1. IlepeyeHpb NJIaHUPYEMBbIX Pe3y/IbTATOB 00y4eHHUS 10 AUCHHUILIMHE, COOTHECEHHBIX €

IVIAHUPYEMBIMH PE3yJbTaTaMM OCBOCHUS IIPOIrPaMMbI

1.1. Iucuummuna 51.0.09 «DxoHOMETpHKa)» 00€CIeYnBaEcT OBIAICHUE CIICTYIOIUMU

KOMIIETEHIASIMU
Kon
Kon HaunmenoBanue HaunmeHoBanue KOMIIOHEHTAa
KOMIIOHEHTA
KOMIIeTeHIIHU KOMIIeTEHIINH KOMIIETCHIINHA
KOMIIeTCHIINU
Croco0eH NPUMEHSTH HHCT €HTBI
Cnoocoben P pyM
SKOHOMETPHUKH B  Lemsix  cbopa,
MPUMEHSATD
P KOHOMETDIIECKILE 00pabOTKM M aHAIN3a CTATHCTUYECKUX
OnK oc-4 | *OO" p o OIIK OC-4.1, | janmpix
OIIKOC-4.2 | Crocoben OPUMEHSITh
penieHust
SKOHOMETPUYECKHUE METOIBI IS
MPUKJIAHBIX 33]1a4
pelieHust TpUKIAAHBIX 3a7a4

1.2. Vicionb30BaHMe TPYAOBBIX (PYHKIMI 0053aTEIBHO TOJIBKO IS TPO(ECCHOHATBHBIX U

JOITIOJIHUTCIIbHBIX HpO(l)eCCI/IOHaJII)HI)IX KOMHGTGHHHﬁ.

Kox xommonenTa

Pe3ynbrarel 00yueHus

KOMIIETEHIUH

OIIK OC-4.1 Ha YPOBHE 3HAHUM:
Criocoben - OCHOBHBIX IIOJIO)KEHUHN U METOJ0B 3KOHOMUYECKON HAYKH;
IPUMEHSITh - cobuparb, 0000IIaTh U aHAIU3UPOBATH HEOOXOJUMYIO SKOHOMUYECKYIO
WHCTPYMEHTHI uH(pOpMAIMIO, B TOM YHCIE O pe3yJbTarax HOBEHIIMX HCCIeI0BaHUN

9KOHOMCTPUKHU B

OTCYCCTBCHHBIX H Sap}I6e)I(HBIX OKOHOMHUCTOB IIO0 OKOHOMHUYCCKHM

HEeJsTX coopa, | mpobiemawm;
00paboTKH U | - HCHOJb30BaTh DJKOHOMETPUYECKHE 3HAHMS JJIs aHaJIM3a COLUAJIbHO-
aHaiusa 3HaYMMBIX  [pOOJEeM U MPOIECCOB, PEUIEHHs]  COLMAJIbHBIX U
CTaTUCTUYECKUX npogeccCHOHANBHBIX 3a/1ay.
JTAHHBIX Ha YPOBHE HaBBIKOB:
- BJIQJICHHE KaTeropualbHbIM alnapaTroM 5>KOHOMETPUKHM Ha YpOBHE
MOHMMAaHUS U CBOOOJITHOTO BOCIIPOU3BEICHUS;
- Toucka W 0OpabOTKM CTaTUCTHMYECKUX JAHHBIX C  IIOMOIIbIO
HSKOHOMETPHUKHU.
OIIK OC-2.2 Ha YPOBHE 3HAHUM:
Cnocoben - 3aKOHbl (YHKIIMOHUPOBAaHUS pPBIHKA M COBPEMEHHOW PBIHOYHOMN
IPUMEHSTh HYKOHOMHUKE;
HKOHOMETPHUYECKHE | - OCHOBHBIE IMPOOJIEMbl IKOHOMHUKHM U UX B3aUMOCBS3b C COLMAJIbHBIMU
METO/IBI IS | IpolieccaMu, MPOUCXOISAIIMMU B OOILECTBE;
peLeHus Ha ypPOBHE YMEHUM:

MPUKJIAAHBIX 3aaa4

- pelarh THIOBBIE 331a41 110 PA3IUYHBIM TEMaM Kypca,

- TPHUMEHATh TEOPETHUECKUE TIONOKEHHWsI K aHaIW3y COBPEMEHHBIX
MaKpO’KOHOMHYECKUX Mpo1eccoB B PD;

Ha YpPOBHE HABBIKOB:

- BIAQJICHHE KaTeropHajlbHBIM alnapaTroM O>KOHOMETPHUKHM Ha YpOBHE
MIOHWMaHHS ¥ CBOOOTHOTO BOCIIPOU3BEICHHUS;

- ToMCKa U OOpabOTKM  CTAaTHCTUYECKHUX
9KOHOMETPHKH.

JaHHbIX C IIOMOIIBIO

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO




O0beM TMCUMILTHHBI

OO6umii 06vem qucuurummnel — 10 3.e., 360 ak. 4., 270 actp.4.

KonnuectBO acTpOHOMHYECKMX W COOTBETCTBYIOIIMX MM  aKaJIeMUYECKHUX YacoB,
BBIICJICHHBIX HAa KOHTaKTHYIO paboTy oOyyaroummxcs ¢ mpernojaBaTesieM Mo O4YHOH (opme
o0yuenust — 132 ak.4. (99 actp.u.), B ToM umcie 64 ak.4. (48 actp.u.) sekuuid u 64 ak.4 (48 actp.u)
CEMHUHApPCKMUX 3aHATHM, KOHCYJIbTalUs K dK3aMeHYy — 4 ak.4. (3 acTp.u.); Ha CaMOCTOSITENIbHYIO
paboty oby4daroruxcst — 156 ak.u. (117 actp.4.); KoHTpoJb — 72 ak.4. (54 acTp.4).

[To ouno-3a04yHOI1 opmMe 0OyueHHS KOITMYECTBO ACTPOHOMUYECKUX M COOTBETCTBYIOLIMX UM
aKaJIEMHUYECKHX 9acOB, BBIICIICHHBIX HA KOHTAKTHYIO paboTy oOydaronmxcs ¢ npernoaasareiaem — 100
ak.4. (75 actp.4.), B ToM umcine 48 ak.4. (36 acrtp.u.) nexuuit u 48 ak.4 (36 acTp.4y) CEMHUHAPCKUX
3aHATUN, HA KOHCYJAbTALMIO K OJK3amMeHy 4 ak4. (3 acTp.4); Ha CaMOCTOSTENbHYIO pPadOTy
oOyyaroruxcs — 188 ax.u. (141 actp.u.); KoHTpOb — 72 ak.4. (54 acTp.u).

JlucuuIuiiHa peanusyeTcs ¢ MPUMEHEHHEM JUCTaHIIMOHHBIX 00pa30BaTeIbHBIX TEXHOJIOTUI

(mamee — JIOT).

Mecto nucuuniiuebl B ctpykrype OII BO

Hucnummmaa B1.0.09 «OxoHOMeTpuKay u3ydaercs Ha 3 Kypce, B 5 U 6 ceMecTpax Jyis
CTYAEHTOB O4HOM (b/0 1 Ha 3 1 4 Kypcax B 6 U 7 cemecTpax sl CTyJJ€HTOB OYHO-3a04HOH (/0.

HuctumuimHa 51.0.09 «OkoHoMeTpukay peanusyetcs nocie uzydenus aucuuruind b1.0.04
«Teopus BepositHOCcTeH»; B1.0.05 «Maremarnyeckasi CTAaTHCTHKAY.

W3ydyeHne qUCHMIUIMHBI 3aKaHYUBAETCS HK3aMEHOM B KaX10M U3 CEMECTPOB.

JlocTyn K cucTeMe JAMCTaHIMOHHBIX O0pa30oBaTENbHBIX TEXHOJOTUN OCYIIECTBIISAETCS
KOKAbIM OOYYaOIIMMCSl CaMOCTOSITENBHO C JII000ro ycrpoiictBa Ha moprane: https://Sziu-
de.ranepa.ru/. Ilaposnib ¥ JOTUH K JUYHOMY KaOWHETY / MPOQUIIO MPEAOCTABISIETCA CTYIEHTY B
JIeKaHaTe.

Bcee dopmbl Tekyiero KOHTpOJs, MPOBOAMMBIE B CHCTEME IMCTAHLIMOHHOTO OOYYEHHS,
OLIGHUBAIOTCSI B CUCTEME JMCTAHLMOHHOrO oOy4yeHMs. JlocTynm K BHIEO M MarepuanaMm JeKIUH
NPEJOCTaBIIsIeTCSl B T€UEHHE Bcero cemectpa. JlocTym K KaxaoMmy BUAY paboT M KOJIUYECTBO
MOMBITOK Ha BBINOJIHEHUWE 3a/IaHUs TPEJOCTaBseTCsl Ha OrPAaHUYEHHOE BpPEMs COTJIACHO
perjiaMeHTy IUCHUIUTMHEI, omyonukoBanHOMY B CJ1O. [IpenomaBaTens OoleHUBAET BBHIMOJHEHHBIC

06y‘{aIOH_II/IMC$I pa6OTBI HEC ITO3JHECC 10 pa60q14x JHEH mociie OKOHYaHUS CpOKa BBIITOJIHCHU.



3. Conepikanue M CTPYKTYpa JUCUMUILIIMHBI

Ounasn hopma odyuenusn

Ne i/

HaumenoBanue TeM (pa3aesioB)

O0beM JUCHHMILIMHDI, aK. Yac./ yac.

Bcero

KonTakTHast padoTa
odyvyarouuxces ¢
npemnoaaBaTeyieM

10 BHAAM y4eOHbIX
3aHATHH

J JIP | 113 | KCP

CpP

Dopma
TeKyLlero
KOHTPOJIA

ycmeBaeMocTH™*,
NPOMeEKYTOYHOM
aTTecTaluu™**

Tema 1.

OKOHOMETPHKA U €€ CBS3b C
SKOHOMHYECKON TEOpHEH.
MeTtoao0Tus SKOHOMETPUIECKOTO
uccienoanus. Tumnel
HSKOHOMHUYECKHX TaHHBIX

Kon

Tema 2.

Mogenb napHOU TuHEHHOM
perpeccund. MeToJ HauMEeHbIINX
kBagpatoB. Teopema ['aycca-
MapkoBa

20

12

K, Kon

Tewma 3.

IIpoBepka runores B MOAEIH
[IapHOU JIMHEHHOM perpeccuu.
Br16op “Hanmydimeit” Moaemn.

Hapymenne npennoceumok
Teopemsl ['aycca-Mapkosa.

Perpeccust 6e3 cBOOOAHOTO UJIeHA

26

14

K,Kon

Tema 4.

Moens MHOKECTBEHHOM
nuHenHo# perpeccun. MHK.
Teopema I'aycca-Mapxkoga.
[IpoBepka BeITIONHEHUS
CTaHJIAPTHBIX MPEATIONI0KEHUN 00
olIrOKax B JIMHEWHON MOJEIN
HaOJII0IeHU I

20

12

K,Kon

Tema 5.

[IpoBepka runores u
CTaTHCTHYECKUE BEIBOJBLI B MOJICITH
MHO>KE€CTBEHHOM JIMHEHHON
perpeccuu

14

10

K,Kon

Tema 6.

Henunelinbie perpeccuoHHble
MOJENHN

20

12

K,Kon

Tema 7.

OrneHKa HcclieI0BaHMH,
OCHOBAHHEIX Ha MHO>KECTBEHHOU
perpeccuu

20

12

K,Kon

Tema 8.

CrauuoHapHble BPEMEHHBIE PSIbL,
Monean ARMA

34

10 10

14

K,Kon

Tema 9.

HecrannonapHsle BpeMEHHbIE
panbl. Unentudukanus
CTallIOHAPHBIX M HECTAIL[MOHAPHBIX
psanoB B pamkax moaeneir ARIMA

30

14

K,Kon

Tewma 10.

Perpeccronnblii aHanu3 Ajis
CTallMOHAPHBIX BPEMEHHBIX PSI/I0B.
JmHaMu4ecKue MOICIIHN

26

14

K,Kon

Tema 11.

PerpeccuonHslii aHanus
HECTAIIMOHAPHBIX BPEMEHHBIX
psanoB. Kounrerpanus 1 Moaenu
KOPPEKITHH OIMNOKaMH

26

14

K,Kon

Tema 12.

Mogeny maHeaIbHBIX JaHHBIX

20

12

Kon




O0beM TUCHMILUIMHBI, aK. Yac./ Jyac.

dDopma
KonrakTHas padora p
TeKyIIero
o0yyarouuxcs ¢
Ne i/ HaumenoBanme Tem (pa3eJioB) NnpenoaaBaTesiemM KOHTPOIA
B Bcero CP | ycneBaemocTH™*,
M0 BHIaM Y4eOHBIX .
N MPOMEKyTOUHOM
SAHATHH aTrecTalmuu® **
JI JIP | 13 | KCP
Moaenu ¢ orpaHuYeHHOMN K,Kon
Tema 13. Aem € OrP . 20 | 4 4 12
3aBUCHMOM IMEPEMEHHOMN
KoHcynbTanum Ha IpoMeXyTOUYHYIO 4
aTTECTAINI0
[TpomexyTouHas aTTecTanus 72 Ok3 (2)
Bcero: 360 64 64 156

** _ dhopmbl mekyugeeo KOHmpoas ycnegaemocmu. Konmponavhas paboma (K), konnoxeuym (Koxn).
XK - hopmbl npomesxcymounol ammecmayuu. dK3amet (OK3).

Ouno-3aounas gopma 0oyuenusn

Ne i/

HaunMeHoBaHue Tem (pa3jiesioB)

O0beM JTUCHMILIHHBI, AK. Yac./ yac.

Bcero

KourakTHas padoTa
odyvyarouuxcs ¢
npenojaBaTeieM

10 BUAAM YYeOHBIX

3aHATHH

J JIP | I3 | KCP

Cp

dopma
TeKylIero
KOHTPOJIsI
ycneBaeMoCTu™*,
NPOMEXKYTOUYHOM
aTrecTaluu® **

Tema 1.

OKOHOMETPHKA U €€ CBS3b C
SKOHOMHUYECKOHN TEOpHUEN.

HUCCICIOBAaHMA. Tunst
OKOHOMMHWYCCKHNX JaHHBIX

MeTOI[OHOFI/IH OKOHOMETPHUUICCKOTO

20

16

Kon

Tema 2.

Mojens napHoil JIMHEHHON
perpeccund. MeToj1 HaMMEHbIIINX
kBagpartoB. Teopema ['aycca-
MapkoBa

22

14

K, Kon

Tema 3.

IIpoBepka rumnores B MOJAEIH
[IapHOU JIMHEHHOU perpeccuu.
Br16op “Hammydmeit” Moaemn.

Hapyenne npennocsuiok

Teopemsl ['aycca-Mapkosa.

Perpeccus 6e3 cBOOOHOTO YIeHa

22

14

K,Kon

Tema 4.

Mopens MHOXKECTBEHHON
nuHenHo# perpeccun. MHK.
Teopema I'aycca-Mapxkoga.
[IpoBepka BbIMOTHEHUS

OoIIMOKaX B IMHENHON MOIEITH
HaOIIOAEHUHA

CTaHIAPTHBIX MPENNOI0KEHUI 00

22

14

K,Kon

Tema 5.

[Iposepka rumnores u

MHOKECTBEHHOH JINHEHHON
perpeccun

CTaTUCTUYCCKHEC BBIBOAbBI B MOJCIIN

20

16

K,Kon

Tema 6.

Henunelinsie perpeccuoHHbIe
MOJIEIN

22

14

K, Kon

Tema 7.

O11eHKa HCCleq0BaHMA,
OCHOBAaHHBIX Ha MHOKECTBEHHOI
perpeccun

22

14

K,Kon




O0beM TUCHMILUIMHBI, aK. Yac./ Jyac.
®Dopma
KonTakTHas padora
TeKyIIero
o0yyarouuxcs ¢
Ne n/m HanMenoBaHnue Tem (pa3/iesioB) npenogaBarTejaeM KOHTPOJIH
B Bcero CP | ycneBaemocTH™*,
M0 BHIaM Y4eOHBIX .
N MPOMEKyTOUHOM
AU arrecrauuu®**
J JIP | 13 | KCP
CraruoHapHbIC BpEMEHHBIC PSIIIbI
Tema 8. ’ 24 4 4 16 K,Ko.
Mopaenu ARMA o7
HecranmonapHbie BpeMeHHEIE
siabl. UnenTudukanus K,Ko
Tema 9. paasL. Haenthpuican 22 | 4 4 14 Kon
CTaIlMOHAPHBIX ¥ HECTAI[MOHAPHBIX
psmoB B pamkax moaeneir ARIMA
Perpeccronnblif aHAIU3 1151
Tema 10. | cranuoHapHBIX BPEMEHHBIX PSAJIOB. 22 4 4 14 K,Kon
JvHamuyeckue moaenu
PerpeccuonHbI aHamu3
HECTAallMOHAPHBIX BPEMEHHBIX K,Ko.
Tema 11. HHMOHap p 22 4 4 14 ot
psanoB. KouHTerpaius u Moaeiu
KOPPEKITUU OINOKaMU
Tema 12. Monenu maHenbpHBIX TaHHBIX 22 4 4 14 Kon
Mogenu ¢ orpaHU4eHHOU K ,Ko.
Tema 13. AT © Orp . 2 | 4 4 14 ot
3aBUCHMOM IMEPEMEHHOMN
KoHcynbTanuy Ha MPOMEXyTOYHYIO 4
aTTECTAIUIO
[IpomexyTouHas aTTecTarys 72 k3 (2)
Bcero: 360 48 48 188

Conep:xaHue TMCHUILIHHBI

Tema 1. JDxoHOMeTpHKa H ee CBfAA3b € JKOHOMHYeCKOl Teopueil. Metogosnorus
IKOHOMETPHUYECKOro uccje10BaHusA. THIIbI IKOHOMUYECKHUX JAHHBIX.

OKOHOMETpUKA U €€ CBA3b C DKOHOMHUYECKOW Teopueil. Ha kakme BONpOCH! MO3BOJISIOT
OTBETUTHh HIKOHOMETPUUYECKHE METO/bl. MOAEIH CBSA3U U MOJAETN HaONI0AeHUH; SKOHOMETpHUECKast
MoO/J1eJb, TOA00paHHast MOJieNb. TUIBI JaHHBIX U Mojieel. ICTOUHUMKM CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Moaeabs napHoil JiMHeilHOM perpeccud. MeToJ HAUMEHBIIHUX KBA/JApPaToOB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BbBIOOpOYHas perpeccus. HMHTepmperanust CiydyailHOro 4JjeHa.
JIuHeHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Metoa HauMeHbNX kBajpatoB (MHK).
Cpoiictrea MHK onenok mapamerpoB monenu. I'eomerpms MHK. Ilpennonoxenuss merona
HaMMEHBIIMX KBaApaToB 1 Teopema ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOAeJHM NAapHOW JMHeHHOH perpeccun. Bpidop
“Hamayqmiein” moaean. Hapymenue npeanocsliiok reopemsl I'aycca-Mapkosa. Perpeccust 0e3

CBOOOIHOI0 YJIEHA.



IIpoBepka CTaTUCTHUYECKUX THUIOTE3 O KO3(duIMEHTax perpeccu U IOBEPUTEIbHbIC
UHTEpBaJIbl. J[ByCTOPOHHHME M OJHOCTOPOHHME THNOTE3bl. Perpeccust ¢ OGuHapHON 0O0BsACHSIOIMIEH
nepeMeHHoil. Kputepun kauectBa NpHOMMKEHHS TaHHBIX MOJIENBI0O M UX HCIOJIB30BAHHE IS
BbIOOpa Mozenu. Hapymenus npennosnoxenuid teopeMsl ['aycca-MapkoBa (reTepockeacTH4HOCTb,
aBTOKOPPEJIMPOBAHHOCTb) M HUX  IOCHEACTBHA. MeToapl  «OOpbOB» €  HapyLICHUSMHU
IPEANONIOKEeHU TeopeMbl l'aycca-MapkoBa. Mcnonb3oBaHWE  OLIGHEHHOW  MOJENM I
IIPOrHO3UPOBAHUS.

Tema 4. Moaeab MHo:xkecTBeHHOHM JuHeiiHoil perpeccun. MHK. Teopema I'aycca-
Mapkosa. [IpoBepka BbINOJHEHHUS CTAHAAPTHBIX NMPEANOJI0KeHNH 00 omMOKaxX B JIMHEHHOI
Moe U HAOI0AeHU .

CwmemeHnne u3-3a TMPOMYIIEHHON TiepeMeHHOW. Mojenb MHOKECTBEHHOW JMHEHHOM
perpeccun. OLeHKa HauMEHbIIMX KBaapaToB. IIpenrnosiokeHus MeTona HaMMEHBIIMX KBaJIpaToB
JUIsl MOJENM MHOXKECTBEHHOW JIMHEHHOW perpeccun u Teopema [‘aycca-Mapkosa IIposepka
BhIIOJIHEHMS npennosiokenut MHK. Hapymenus npenmonoxenuit teopemsl I'aycca-Mapkosa
(reTepocKeacCTUYHOCTh, MYJIbTHKOJIMHEAPHOCTb, aBTOKOPPEIMPOBAHHOCTb), UX MOCIEACTBUA U
MeToAbl «0opbrObI» ¢ HUMH. Kputepuu kadectBa NpuOIMKEHNS TaHHBIX MOJIEIbI0O MHOKECTBEHHOMN
JUHEWHON PErpeccuy U MX MCII0JIb30BaHKE JJIs BBIOOpa MOJIEIH.

Tema 5. IlpoBepka rumore3 M cTaTUCTHYeCKHE BBIBOAbI B MO/JeJIH MHOKeCTBEHHOM
JINHEHHOH perpeccuu.

ITpoBepka rumnoTe3 U JAOBEpUTENIbHBIE MHTEPBAbl A ofHOro kodgpduimenrta. [Iposepka
COBMECTHBIX THUIOTE3. TecTHpOBaHUE OTPAHUYEHUS, BKIIOYAIONIETO HECKOJIbKO K03(duImeHToB
Mozienu. TecTupoBaHue crienuPpUKAMN MOJEIN MHOKECTBEHHOW JTMHEHHOMN perpeccu.

Tema 6. HetuHeliHble perpecCHOHHbIE MO/IEJIH.

OOmast  crparerust  MoJenupoBaHUs  (YHKIMM  HEIMHEHHOM  perpeccuu.  Bunel
HenuHelWHocTH. [lapHas HenuHeiHass perpeccus. BsaumopelicTBue MeXAy HE3aBUCHMBIMHU
MEePEMEHHBIMH.

Tema 7. Ouenka uccjie10BaHNH, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccuu.

BHyTpeHHSs 1 BHEIIHSAS 000CHOBAHHOCTH HMccienoBaHus. CMelleHre n3-3a MpOMyIIeHHbBIX
NEPEMEHHBIX, CMEIICHNE M3-3a OIINOOK M3MEPEHUsl OOBICHSAIOUINX MEPEMEHHBIX, OTCYTCTBYIOIINE
JaHHbIE, CMEIIeHHE M3-3a 0TOOpa HabOIoaeHUl, HenpaBuiabHas crienuukanys GyHKIMOHATBLHON
dopMmbl perpeccun. B3anmnHoe BiusiHHE NepeMeHHbIX. CHCTEMBI OJIHOBPEMEHHBIX ypaBHEHUH.
CrpykTypHass W TmpuBeleHHas (OpMbl. OK30T€HHBIE, JHIOTEHHBIE, MpPEOIpeaeICHHbIC
nepeMeHHble. MneHTHPUIUPYEMOCTh OTIENbHBIX YpaBHEHUH CTPYKTYpHOU (opmbl. OrnieHuBaHuE
CHUCTEMBl OJHOBPEMEHHBIX YypaBHEHMH. BHyTpeHHss1 u BHeWHss OOOCHOBAaHHOCTb IIpU

MPOrHO3UPOBAHUHU 110 MOJENU perpeccuu. [loHaTHE 0 MeTO/Ie MHCTPYMEHTAIBHBIX IEPEMEHHBIX.



Tema 8. CtanuonapHbie BpeMeHHbIe psiabl, Moaeaun ARMA.

Bpemennoii psa. Croxactuueckuil ciydaiiHbiii npouecc. CTalOHapHbIE BPEMEHHBIE PSIbL.
ABTokoppensaunonHas ¢pyHkuus. bensiii mrym. [TpoBepka Ha raycCOBCKHIA OeNbIi IIyM.

MA(q). Oneparop 3anazasiBanuss. MA(1).

WnentudunupyemMocts, ycioBue obOpatumoctu. JluneitHble mporecchl. Pasnoxenue
Bonbaa. ITpumepsl cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

[Mpouecc AR(p), ycioBue crannonaprocth. [IpeacraBiieHre B BUIE CKOJIB3SIIETO CPEIHETO
OECKOHEYHOT0 MOpsIIKa.

MA(Q) — ycrmoBue OOpaTMMOCTH — MpPEICTABICHHE B BHJC MpOIecca aBTOPETPECCHU
6eckoneuynoro nopsaka. Heodpatumsiii npouecc MA(1). Ilponecc aBroperpeccrun, HaUMHAOIUNCS
B OIPEJICIICHHbBII MOMEHT BPEMEHH, BBIXOJ| Ha cTaOuibpHBIM pexum. Koppenorpamma mporecca
AR(p). YpaBuenus HOma-Yokepa. Momenun ARMA, ycioBue CTallMOHApHOCTH, MPodieMa 00IInX
MHokuTenei. Monenn ARMA, yauThIBaronye ce30HHOCTD.

Wnentudukanus cranuoHapHod mojenu ARMA 1o aBTOKOPpENSIMOHON M YacTHOU
ABTOKOppEISMOHHOW  (QyHKImsiM.  TaOnuubl  moBeneHUs  Koppenorpamm.  Breibopounas
KoppenorpamMma. JproaudHocTb. Kpurepuu A MpoBEpKH PAaBEHCTBA HYJIO aBTOKOPPEISAIUN U
yacTHhIX aBTOKoppensuuid. [IpenacraBnenue u npumenenue Q-tectoB boxca-Ilupca u Jlbionra-
Bboxkca asis rpyninbsl BBIOOPOYHBIX aBTOKOPPEIISIINMI.

Merononoruss  bokca-Jl)xenkunca. OueHuBaHue  crtanmoHapHod wmoxaenu  AR(p).
OnenuBanue cranuoHapHoi wMoxaenn MA(q). OuenuBanme cranumonapHoir ARMA(p,q).
JlnarHocTrka oleHeHHOW Mosienu. Bbibop Moienn, OCHOBaHHBINA Ha HH(POPMAIIMOHHBIX KPUTEPHUSIX.
[Tporno3upoBaHue Ha OCHOBE M10I00paHHON MOJIETH.

Tema 9. Hecranuonapublie BpeMeHHble psiibl. UneHTH(HMKANUSA CTALMOHAPHBIX H
HEeCTALMOHAPHBIX PSAA0OB B paMKax moaeiaeit ARIMA.

Hecranunonapusie psaasl. [Ipouecc, cranmoHapHBI OTHOCHTEIBHO JAE€TEPMHHHPOBAHHOIO
tperaa. Croxactuueckuit TpeHa. TS u DS psaasl. Monenu ARIMA.

Kpurepun [Iuku-®ymiepa. Passutne wu  wunoctpanuss Ttecta uku-Oymnepa u
pacmmperHHoro tecra Juku-@ymnepa Ha HaJIWYMe €IMHUYHOTO KOpHSA. UyBCTBUTENIBHOCTH K
HAJIMYMIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBangpatuunslii Tpena. Kparthbie
KopHH. MHOTOBapuaHTHasl Ipoleypa.

Hpyrue xkputepuu. [lonstue o tecre Omnunca-Ileppona. Ionstue o tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cranuonapHOCTb.

[Tonstue o Tecte DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

UccnenoBanne mnpoOieM, BO3HHUKAIOUIMX TMpPU TECTUPOBAHUM Ha E€AMHUYHBIA KOpPEHb

(xputuka Henscona m Ilmoccepa (NelsonandPlosser (1982)) TectoB Ha eIMHWYHBIA KOPEHB).
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HccnenoBanne HEKOTOPHIX TECTOB Ha €IUHUYHBIN KOPEHb NMPU HAIUYUU CTPYKTYpHOTO C/ABHIA.
[Tonsstue o Ttectax Ileppona u 3uBoTa-ODHApIOCA HAa €IMHUYHBIH KOpPEHb INpPU HaJIUYUU
CTPYKTYPHBIX CIIBUTOB B JaHHBIX. [IOHATHE O CE30HHBIX EMHUYHBIX KOPHSIX.

Tema 10. PerpeccMoHHBIH aHAAWM3 JIsi CTANUOHAPHBIX BpPEMEHHBLIX PSI0B.
JIlnHaMuueckne MoaeIH.

Junamuueckue mojenud. Mojaens BEKTOPHOUM aBToperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunsaoctn VAR, Haxoxaenue cradbuimbHOro coctosiHusi. Otkpeitas VAR.
Haxoxxnenue cTtaOuiIbHON CBSI3M MexAy psnamu, coctabisromumu VAR. Tlonbop u orneHnBanue
VAR, naumarHoctuueckue mnpoueaypbl. Mcronb3oBaHME€ MHOTOMEPHBIX — HH(GOPMAIMOHHBIX
KputepueB: Axamke, XeHHaHa-Kymnna) u IlIBapua-baiieca. Bwibop cnemmdukanmm mopenw,
ONITUMAJILHOW TITyOMHBI 3a1a3/IbIBAHUN, OCHOBAaHHOW Ha WH(OPMAIIMOHHBIX KPUTEPHSIX.

Tema 11. PerpeccMoHHBIi aHAJIM3 HECTAUMOHAPHBLIX BpPEMEHHBIX PSIO0B.
KounTerpauusi 1 Mojej i KOppeKIUN OIIMOKAMH.

JloxxHass (Kaxymiascs, MHHMas) pPETPEeCCHOHHAs CBSI3b MEXIy HECTallMOHAPHBIMU
BpeMEHHBIMHU psnamu. KonHTerpupoBaHHbBIE BPEMEHHBIC PSIIIbI, PAHT KOMHTErpanuu. Bo3MoskHbIe
MPUMEHEHHUS K SKOHOMHYECKMM MOJeNsM. TecTUpoBaHHWE Ha HalW4Me KOMHTErpauuu. Teopema
npencrasiaenus ['peiinmkepa, momens koppekuuu ommuOkamu (ErrorCorrectionModel — ECM),
uaTeprpetanus  kodpdunmento ECM. JIByxcrymenwaras mporneaypa OHria-I'peiHmkepa
nocrpoernss ECM 1o uMeronmmmMcest CTaTUCTHYECKUM JJAaHHBIM.

TectupoBaHue Ha HaJUUME KOMHTETPALlMU MEXIY HECKOJIbKUMHU BPEMEHHBIMH pSAaMU U
ompe/ieieHNe PaHra KOMHTEIPAlliH C HCIIONb30BaHUEM Mpoueaypsl Moxancena. BriGop Momenn ¢
UCTIOJIb30BaHUEM WH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Moaesin naHe/bHbIX JaHHBIX.

PerpeccronHble MOy Uil NMaHENbHBIX JaHHBIX, cOaTaHCUpOBaHHbIE MaHenu. Mojaens ¢
¢bukcupoBaHHbIMU 3¢ dexktamu. Monenb co ciyyaitHbIMU 3¢ dexkramu. Beibop MexIy Monenbio ¢
(buKkcHpoBaHHBIMU 3(PPEKTaMU U MOJAEIBIO CO CIyYaitHBIMU P deKTaMu.

Tema 13. Moaenu ¢ OrpaHU4eHHO 3aBUCHMOI ITepeMEeHHOM.

Mogenu OunapHoro BbeIOOpa. HemocTaTku NTUHEWHON BEpOSTHOCTHOM MOJAETH, MPOOHT-
MOJIeNlb, JIOTHUT-MOJeNb. MoJenn MHOXKECTBEHHOTO BblOOpa. Mojens  ymopsioueHHOTro

MHOKECTBEHHOTO BbIOOpa. MoJ1en ¢ IIEH3ypUpPOBAHHON 3aBUCUMOM TIEPEMEHHOM.

4. MaTtepunaJbl TeKyLIero KOHTPOJIS yCIIeBaeMOCTH 00y4arouXxcs

4.1. B xone peanu3anuy JHCHUIINHBI HCIOJIB3YIOTCS CJIEAYIOLIHE METOAbI TEKYIIero
KOHTPOJISl yCIIeBAEMOCTH 00y4arOIIUXCH:
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Tema (pazae)

MeToabl TeKyLIero
KOHTPOJIS
yCIIeBaeMOCTH

Tema 1. DKOHOMETpUKAa U €€ CBS3b C SKOHOMHUYECKOW TEOPHEH.
MeTtonomnorus 9KOHOMETPHYECKOT0 HCCIIeI0OBaHUSI. Tunsl
SKOHOMHYECKUX JTAHHBIX.

Konnoksuym

Tema 2. Mogenb nmapHoW JMHEHHON perpeccur. MeTo] HauMEHbIINX
kBajzipaToB. Teopema ["aycca-Mapkosga.

Konrtponbhas pabota
Konnoksuym

Tema 3. IIpoBepka rMNoTe3 B MOJEIU MapHON JIMHEHMHON perpeccuu.
Bri6op “Hammyumeii” moaenu. HapymieHwe mpeamochbuloK TEOPEMBI
I"aycca-MapxkoBa. Perpeccust 6e3 cBOOOJHOTO YWiIeHA.

Konrtponbhas pabota
Konnoksuym

Tema 4. Mogenb MHOKeCTBEHHOM JmuHeWHON perpeccun. MHK.
Teopema I'aycca-MapkoBa. IIpoBepka BBINOJHEHUS CTaHIAPTHBIX
MIPEIOJIOKCHUI 00 OIMOKaX B IMHEHHOW MOJICIH HAOIIOACHHIA.

Konrtponbhas pabota
Konnoxsuym

Tema 5. IIpoBepka rumnore3 MU CTaTUCTUYECKHE BBIBOJBI B MOJIEIHU
MHO>KECTBEHHOM JIMHEMHOWU PErpeCcChH.

KonTponbHas padora
Konnoxsuym

Tema 6. HenuHeitHbIe perpecCUOHHBIE MOJICIIH.

KontponsHas padora
KonnokBuym

Tema 7. OiueHka wHcclieqOBaHMi, OCHOBAaHHBIX Ha MHOKECTBEHHOH
perpeccuu.

KonrponbHas pabota
Konnoxsuym

Tema 8. Craunonapssle BpeMeHHble psaabl, Mogenu ARMA.

KonrponbHas pabota
Konnoksuym

Tema 9. HecraumoHapHbsle BpeMEHHBIE psAnbl. MaeHTHUKanus
CTallMOHAPHBIX U HECTAIIMOHAPHBIX Psi1oB B pamkax mojeneit ARIMA.

Konrtponbnas pabota
Konnoksuym

Tema 10. Pel"peCCI/IOHHHﬁ dHAJIN3 JId CTAaOUOHAPHBIX BPEMCHHBIX
PAAOB. Z[I/IHaMI/I‘IeCKI/IC MOACIIHN.

KonrtponbHas pabota
Konnoksuym

Tema 11. PerpeccuoHHBI aHaIW3 HECTALMOHAPHBIX BPEMEHHBIX KoHnTtponsHas pa6oTa
psanoB. Kounrerpamust 1 MOJEIH KOPPEKIIHUH ONTHOKAMU. KomnoxBruym
Tema 12. Moaenu nmaHelnbHBIX JaHHBIX.

Konnoksuym

Tema 13. Moaenu ¢ orpaHM4E€HHON 3aBUCUMON TIEPEMEHHOM.

Konrtponbhas pabota
Konnoksuym

4.2. TunoBbIe MaTepHaJIbl TEKYLIEr0o KOHTPOJISA YCIeBAeMOCTH 00y4aroierocs

Tunopbie Mmarepuajabl o TeMaM 1. K DKOHOMETPHKA U €€ CBA3L ¢ DKOHOMHYECKOU Teopueil.

MeT010J10THsl 3IKOHOMETPHYECKOr0 HccaenoBaHusl. THIIBI YKOHOMHYECKHX JAHHBIX).

Bonpochl K KOJVIOKBHYMY

1. DxoHOMETpHKA U €€ CBA3b C IKOHOMHUYECKOU TEOPHUEH.

2. Ha xakue BOnpocChI MO3BOJISIFOT OTBETUTH SKOHOMETPUYECKUE METO/BI.
3. Mopenu cBA3M U MOJIETTH HaOJIIOICHUH.

4. DxoHOMETpUYECKast MOJIeINb, TOA00paHHAast MOJIEIb.

5. TUIIBI TaHHBIX U MOJEIIEH.

12




5. ICTOYHUKH CTATUCTHYECKUX JaHHBbIX.

TunoBblie MaTepHAJIbI

mo TemMam 2.

«Moaeab NapHOH JHHEHHOH perpeccuu.

MeTtoa

HauMeHLIINX KBaApaToB. Teopema I'aycca-MapkoBay.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOTHI:

['on0BBIE TOXOAHOCTH aKUUi KOMIIaHUW A M B, nmpuHamIekammx OQHOW OTpACIU NIPUBEIECHBI B

Ta0JIuIIE.
A -2,32 25,6 4,23 17,13 10,18 13,77 10,25 11,85 5,17
B -5,27 16,76 0,06 4,95 7,48 0,24 5,54 5,89 6,11

[ToctpouTe MOAENL NMAPHOM JIMHEMHOM PETPECCHM, MO3BOJSIONIYIO OLEHUTh 3HAYEHUS TOJOBBIX

JOXOJQHOCTEN aKI[MM KOMIIAaHUK A 10 3HAYE€HUSIM I'OOBLIX JOXOJIHOCTEHN aKIUi KOMIIaHuHu B .

Bonpochl K KOJVIOKBUYMY :

coO N oo o A W N B

. IHTEpIpeTanus ciry4aiiHoro 4jeHa.

. Teopernueckasi 1 BBIOOpOYHAsI pETpeCcCHsl.

. Meron Hanmenbux kBaaparos (MHK).
. Coiictea MHK orieHok rmapameTpoB MOJIEH.

. I'eomerpus MHK.

. Beibopounoe pacnpenenenne MHK onenku.

. JINHEWHOCTh perpeccu 1o nepeMeHHbIM U TapaMeTpaM.

. IIpennonoxxenns MHK n teopema I"aycca-Mapkosa.

Tunossie marepuajbl nmo temMaM 3. «IIpoBepka rumore3 B MOJAeJM HAPHON JHHEHHOU

perpeccuy. Bpioop “Hamnavumieii” moaeau. Hapvinenme npeanocblLIoK TeopeMmbl ['aycca-

MapxkoBa. Perpeccusi 6e3 cBOOOIHOI'0 4JIEHA.

BapuaHT 3a1aHUsI KOHTPOJILHOH PadoOTHI:
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N3yuaeTrcs 3aBHCHMOCTb KOJMYECTBO TOBAapOB, MPOM3BEACHHBIX C JaedekroM Yy, oT oObema

CBEPXYPOUYHBIX YACOB (X)no 10 ognopoaHbIM 3aBosiaM 3a 201X roa.

x |16 |19 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9

y|84 |93 |99 |102 |10,7 112 |116 |124 |13,6 |14,6

Heo0xoxumo:
1. Paccuurars napaMeTpsl NapHOH JINHEHHOW PErPECCUU.

2. Onpenenutb KOAPPHUIUEHTH KOPPEISLUN U JETEPMHUHALIUH.

3. OLEHHTb MOJIENb Yepe3 CPEIHION0 OMMOKY armpokcumarii A n F-kpurepnii @umepa.

4. OnpenenuTh CTATHCTUYECKYIO 3HAYMMOCTbD MTapaMETPOB PErPECCUN M KOPPEIALIUH.

Bonpochl K KOJVIOKBHYMY:

1. [IpoBepka cTaTUCTHYECKUX THITOTE3 O KOIPPHUINEHTAX PErPECCUH U TIOBEPUTEIILHBIC HHTEPBAJIBI.
2. JIByCTOpPOHHHUE U OJJHOCTOPOHHHE TUIIOTE3HI.

3. Perpeccus ¢ OuHapHON 0OBSICHSIONIEH TEPEMEHHOM.

4. Kputepuu KadecTBa MPUOIIHKEHIS TAHHBIX MOJIENBIO M UX MCIIOJB30BaHKE /ISl BBIOOPA MOJIEIH.

5. Hapymenus npennonoxxeHuit  Teopembl ['aycca-MapkoBa — (reTepoCKeAacTUYHOCTb,
ABTOKOPPEJIMPOBAHHOCTH) M UX MOCIIEACTBUSL.

6. MeTo/1bl «0OpHOBI» C HApYIIEHUSIMU NpeoNoxkeHni TeopeMsl ["aycca-Mapkoga.

7. Ucnionp30BaHKe OIEHEHHON MO IS IPOTHO3UPOBAHMSL.

TunoBbie MaTepuaabl Mo TeMaM 4. «Moaeab MHOKeCTBeHHOM JuHelnon perpeccun. MHK.

Teopema I'aycca-MapxoBa. IIpoBepka BBLINOJHEHHS CTAHAAPTHLIX NPEIHNOJI0KEHHH 00

OIIMOKAX B JUHEHHOH MOJeJIH HAQJTIOACHU .

BapuaHTBI 3a1aHUS KOHTPOJIbHOI padoThI:

Nmerorcs nansble 1o 20 cenbCKOX035ICTBEHHBIM palioHaM:

Y — ypokaifHOCTh 3€PHOBBIX KYIbTYp (1/Ta);

X1 — 4ucno KOJIECHBIX TPAKTOPOB (IpuBeeHHOM MomHocTH) Ha 100 ra;
X2 — gucio 3epHOYOOpOYHBIX kKoMOaitHoB Ha 100 ra;

X3 — yncno opyauii moBepxHOCTHOM 00paboTku mouss! Ha 100 ra;

X4 — konuuyecTBO yA0OpeHHi, pacXoayeMbIX Ha FeKTap;

X5 — KOTM4YeCTBO XUMHUYECKUX CPEICTB 03/J0OPOBIICHUSI PACTEHUH, pacXOyeMbIX Ha reKTap.
IIpoBecTn momaroBelii pErpecCHOHHBIN aHAIN3 YPOXKAMHOCTH Y

Ha OCHOBE MCXO/IHBIX JaHHBIX.

Beruucnuts onpenenurens Marpuns XTX.

Haiitu MHK onenku ko3¢ GuIeHTOB perpeccum.
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HccenenoBars NOMyYEHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BeIIBIeHUH 3¢ (deKTa MyIbTHKOJUIMHEAPHOCTH MOCTPOUTHh U OIEHUTh HOBOE ypaBHEHUE
perpeccun. UHTEpIIpeTUPOBATh OKOHYATEIbHBIE PE3YIIbTATHI.

Bonpochl K KOJJIOKBHYMY :

1. Cmemmenne u3-3a MpOIyIICHHOW TEPEMEHHOM.

2. Mojienb MHOKECTBEHHOU JIMHEHHOUW PETPECCHH.

3. OneHKa HaMMEHBIIINUX KBAJPATOB.

4. Tlpeamosno)keHUsT METO/a HAaWMEHBUIMX KBAJpaTOB Jii MOJEIM MHOXECTBEHHOW JIMHEHHON
perpeccuu u Teopema ['aycca-MapkoBa

5. [Iposepka BemonHeHus npeanonoxennii MHK.

6. ['eTepockenacTUYHOCTD.

7. MynbTUKOJUIMHEAPHOCT.

8. ABTOKOPPEJIMPOBAHHOCT.

9. Kpurepun xavecTBa NprOIMKEHIS JAHHBIX MOJIEIBIO PETPECCHH.

TunoBble Marepuajabl 1o _TemMaM S. «IIpoBepka runore3 M CTATHCTHYECKHE BbIBOAbLI B

MOJeJI MHOKeCTBEHHOW JTUHEHHOI perpeccun.

BapuaHT 3a1aHusl KOHTPOJIBHOI PadoTHhI:
1. HccnenoBarenu, MpoaHaIU3UpOBaB JEATENbHOCTh 10 (GupM, MOTyYMIM CIEAYIOUIUE JaHHbIE
3aBUCHUMOCTH O0BbEMa BBIMYCKa MPOAYKIHUU (Y) OT KoIuuecTBa pabodymx (x;) U CTOUMOCTH

OCHOBHBIX (POHIOB(THIC. py0.) (X3).

2

y

X1

X3

y

xf

x5

VX1

NAY)

X1X2

Cymma

74

46,6

158

564

227,18

2638

357,3

1182

743,8

Tpebyemcs:

Onpenenuts napHble KOAPPUIUEHTs Koppensiuun. Caenars BbIBOI.

[TocTpouth ypaBHEHHE MHOKECTBEHHOM pEerpeccMd B CTaHAApTU3MPOBAHHOM Maciitabe u B
ecrecTBeHHOHM Gopme. CaenaTb SKOHOMUUECKUI BHIBO/I.

OnpenenuTb CKOPPEKTUPOBAHHBIM W HECKOPPEKTUPOBAHHON KOI(D(UIIMEHT MHOXKECTBEHHBIN
koppessanuu. Caenarb BBIBO.

OnpenenuTb CTAaTUCTUUECKYIO 3HAYMMOCTh ypaBHEHUS ¢ moMoibto F-kputepus. Cnenats BBIBO/I.
OnpenenuTs 1enecoodpa3HOCTh BKIOYEHUS akTopa X, Mocie X,. M craTUCTHYecKylo 3HaUUMOCTh
napamerpa by .

Haiitu gactHble K03()(HUIIMEHTHI 31aCTUYHOCTH TIpH X1 = 3,6 U X, = 9. Crienarp BBIBOI.

Bonpochl K KOJJIOKBUYMY :

1. ITpoBepka runoTe3 M TOBEPUTEIbHBIE MHTEPBAJIBI ISl OHOTO KO3 UIIHEHTA.

2. IIpoBepka COBMECTHBIX THITOTE3.
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3. TectupoBanue orpaHUYCHUS, BKIIFOYAIOIIETO HECKOIBKO KO3 (PUIIMEHTOB MOIEIH.

4. TectupoBanue crienn(UKAUN MOICTH MHOKECTBEHHO! JIMHEIHOM perpeccuu.

Tunosbie MaTepuaJbl 10 TeMaM 6. « HesnmHeliHbIe perpeccCHOHHbIE MO .

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOTHI:

[To cemu Tepputopusim LienTpanbsaoro paitona 3a 200X r. U3BECTHBI 3HAUECHUS JIBYX MPU3HAKOB.

Paiton Pacxoibl Ha OKYTIKY CpennenHeBHas 3apaboTHas
MIPOJIOBOJILCTBEHHBIX TOBAPOB 1aTa OJIHOTO pabOTHHUKA,
B 001IMX pacxonaax, %o, Y pyo., X
Bragumupckast 0011 68,8 451
Kocrpomckas 0011 61,2 59,0
OpioBckas 001. 59,9 57,2
Psazaunckas o001, 56,7 61,8
CMmouteHckas o0II. 55,0 58,8
TBepckas o0u1. 54.3 47,2
SpocnaBckas 001 49,3 55,2

TpeOyercss UIT XapaKTEPUCTHUKUA 3aBHCHMOCTH Y OT X pacCUYMTaTh MapaMeTpbl CTENCHHOW W
IMOKa3aTeIIbHOM MOJICIICH.

Bonpochbl K KOJVIOKBUYMY :

1. Obmas crpaTerus MoaAeTUpOBaHus (YHKIIUU HETUHEHHON Perpeccuu.

2. Bujbl HeTUHEHHOCTH.

3. [NapHast HeTMHEITHAS perpeccus.

4. BzaumogeiictBue MCKAY HE3aBUCUMBIMU IICPECMCHHBIMU.

TunoBble MaTepuajbl 1o _TeMaM 7. «OueHKa HCCAeI0BAHHMII, OCHOBAHHBIX HAa

MHOKECTBEHHOM perpeccumy.

BapuaHT 3a1aHUsI KOHTPOJIbHOM PadoOTHI:

ITo nmerommmces nexogHeM AaHHbIM X, Y, P 1 Q c eXekBapTalbHBIMM 3HAYEHUSIMU COCTOSHHUSA
peiHKa 3a iepuox 25 et (1 — 1-i kBapran 1975 roma, 100 — 4-if kBapTan 2000 rozga):

[TpoBepbTe HA UACHTUPUIUPYEMOCTh KaXk/10€ YpaBHEHHE CUCTEMBI U MOJIEH B LIETIOM.
Omnpenenure, Kakue MepeMEeHHbIE Mbl Oy/IeM HCIIOJIb30BaTh B KAUE€CTBE HHCTPYMEHTAIbHBIX.
Onenute Mozens cpoca U npeanoxenus ¢ nomouso JIMHK.

Crenaiite BBIBOJIBI O BJIMSIHUM HELEHOBBIX (AKTOPOB MPEAJIOKEHUS U IIEHbl XOJOIWIBHUKOB Ha
MpeJIoKEHNE UX Ha PhIHKE, a TAKXKe O BIMSHHUM LIEHBI U J0X0/1a Ha CIIPOC Ha TOBApHI.

Bomnpocel K KOJJIOKBHYMY :

1. BuyTpeHHss 1 BHEIIHsIsE 000CHOBAHHOCTb UCCIIEIOBAHUS.

2. CMmellieHne n3-3a NpOMyIEHHBIX IEPEMEHHBIX.

3. CmemnieHne u3-3a OMIMOO0K U3MEpPEHUsT OOBICHSIONTNX MIEPEMEHHBIX, OTCYTCTBYIOIIHE TaHHBIC.
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4. Cmemenne n3-3a 0oT00pa HaOIIOICHN, HeTIPaBWIIbHAS cieU(UKaAIUs PyHKITMOHATBHOU (GOPMBI
perpeccuu.

5. B3aumHOe BiIMsIHME IEPEMEHHBIX.

4. CucteMbl OJHOBPEMEHHBIX YPABHEHHIA.

5. CtpykrypHas U ipuBeAeHHAs (HOPMBI.

6. DK30reHHbIe, SHOTCHHBIE, PEIONPEACICHHbIC IEPEMEHHBIE.

7. U neHTQUUIUPYEeMOCTb OT/EIbHBIX YPABHEHUH CTPYKTYPHOU (DOPMBI.

8. OneHnBaHNE CUCTEMBI OJJTHOBPEMEHHbBIX YPaBHEHUU.

9. BHyTpeHHSsIs U BHEIIHSISI 000CHOBAaHHOCTh IIPU MPOTHO3UPOBAHHUH 110 MOJIEJIA PETPECCUHU.

10. IonsiTHE O METO/IE HHCTPYMEHTAIBHBIX TIEPEMEHHBIX.

Tunosnie MmaTepuaJjbl 10 TeMaM 8. «Ctanmonapubie BpeMenubie psaabl, Mogean ARMAY.

BapuanT 3a1aHus1 KOHTPOJBLHOMH PA0dOTHI:

[To UCXOIHBIM JAaHHBIM ITOCTPOMTE HECKOJBKO MOJEIEH C pa3JIM4YHbIM KOJIMYECTBOM JIArOB.
HcenenoBars psj MCXOAHBIX JAHHBIX HA CTALMOHAPHOCTH C IMOMOLIBIO BU3YaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-tectoB. OueHute mapameTpbl NOCTPOCHHBIX Mozeneil ¢ momomibio MHK u
BbIOpaTh M3 BCEX MOJENed Ty, KOTopas Hauboliee aJeKkBaTHa JaHHBIM. VHTepmpeTupoBathb
MOJIy4YEHHBIE PE3yJIbTaThl BHIOPAHHOW MOJIEIH.

Bonpocsl kK KOJLUIOKBUYMY !

. BpeMeHnHoOU psn.

. CroxacTudeckuil cirydaiHbli ITpoLecc.

. CranimoHapHbie BPEMEHHBIE PSIIIBI.

. ABTOKOppeNnsurOHHAs PYHKIIMSL.

. benbli1 mym.

. IIpoBepka Ha rayCCOBCKMA O€IbIN IIyM.

. MA(q). Oneparop 3anazasiBanus. MA(1).

. UnentuduumpyeMocTsb, ycioBue 0OpaTuMOCTH.

© 00 N O O B~ W N P

. JIuHeiiHpIe MPOLIECCHI.

10. Paznoxenue Bonba.

11. [IpumephI cTallMOHAPHBIX BPEMEHHBIX PSAI0B B 9KOHOMHUKE.

12. TIponiecc AR(p), yclioBHE CTaIlMOHAPHOCTH.

13. [IpencraBieHue B BHIE CKOJIB3SIIETO CPEIHETO OECKOHEUHOTO MOPSIIKA.

14. MA(Q) — ycioBue 0OpaTUMOCTH — MPEIACTABICHHE B BHUJE MpoIecca aBTOPETPECCHH
OECKOHEYHOTO TOPsIIKA.

15. HeoGpatumsrii mporiecc MA(1).
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16. Ilpomecc aBTOperpeccuy, HAYMHAIOIIUKCA B OMPEICICHHBIA MOMEHT BPEMEHH, BBIXOJ Ha
CTaOUJIbHBIA PEKUM.

17. Koppenorpamma mporecca AR(p).

18. YpaBuenus HOna-VYoxkepa.

19. Mogean ARMA, yciioBre CTallMOHAPHOCTH, MPoOIeMa 00X MHOKHUTEIIESH.

20. Mogenu ARMA, yunThIBaroImume ce30HHOCTb.

21. Wnpentudukanus cranpoHapHod wmojenu ARMA 1o aBTOKOPpENALMOHOM H YacTHOM
ABTOKOPPENSALUOHHON (QYHKIUSIM.

22. Tabmuubl TOBEACHHS KOPPEIOTpamMM.

23. BeibopouHas Koppenorpamma.

24. DproAnYHOCTb.

25. Kputepuu 117151 IpOBEPKH PAaBEHCTBA HYIIIO aBTOKOPPETSAUI 1 YaCTHBIX aBTOKOPPEIISIIHIA.

26. IlpeacraBnenue u mnpumeHeHue Q-tectoB boxca-Ilupca u Jlptonra-bokca ans rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISALINH.

27. Metononorus bokca-J/[>keHKkuHCa.

28. OueHuBaHue cTanroHapHoi mojenu AR(p).

29. OuenuBanue cranonapHon moaenu MA(q).

30. OuenuBanne crannonapaoit ARMA(p,q).

31. JIlnaraocTuka OICHEHHON MOJICITH.

32. Bo16op Mojienin, OCHOBaHHBINH Ha MH(OPMAIIMOHHBIX KPUTEPHSIX.

33. [Iporuo3upoBaHye Ha OCHOBE MOA0OPaHHON MOJAETH.

Tunosnie MaTrepuaabl o TeMaMm 9. «HecrannmoHapHubie BpeMeHHbIe psaabl. UnenTudukanus

CTAIMOHAPHLIX U HECTAIMOHAPHLIX PAAOB B pamMikax moaesaeid ARIMA.

BapuaHT 3a1aHusI KOHTPOJIbHOH PadoOTHI:

[Tposectn moxpbop ARIMA-Moaenu o AaHHBIM 30JI0TOBANIOTHBIX pe3epBoB Poccum ¢ 31.12.15
o 12.10.17 u cnenate Nporuo3 Ha 8 HeNeNb BIEPE.

Bonpocel K KOJJIOKBHYMY :

1. HecraunonapHsie psifbl.

2. Ilpomecc, cTaliMOHAPHBIA OTHOCUTEIILHO JETEPMUHUPOBAHHOTO TPEHIA.

3. CroxacTHYeCKHid TPEH/I.

4. TS u DS psgsl.

5. Mogeaun ARIMA.

6. Kpurepun [uku-dynnepa.
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7. PazButne m wmoctpanus tecta Juku-dynnepa u pacmupeHHoro tecra Juku-dymnepa Ha
HAIMYUE CTMHUIHOTO KOPHSL.

8. UyBCTBUTENBHOCTD K HAJTMYHUIO IETEPMUHUPOBAHHBIX PEIPECCOPOB.

9. F-cratuctuku.

10. KBampaTu4HbIl TpEHI.

11. KpaTHble KOpHH.

12. MHuoroBapuaHTHas IPOIEAypa.

13. JIpyrue kputepumu.

14. Tlonstue o Tecte @wmunca-Ileppona.

15. IonsTue o Tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranimoHapHOCTb.
16. TTonsrtue o tecre DF-GLS, pa3padorannoro B Elliott, Rothenberg, andStock (1996).

17. VccnenoBanue mpo0OsieM, BOZHUKAIOMIMX MPU TECTUPOBAHWU HA €AMHUYHBIN KOpEHb (KpUTHKA
Henwcona u I[Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBIA KOPEHB ).

18. UccnemoBanue HEKOTOPHIX TECTOB HA €IMHUYHBIA KOPEHB MTPH HAJTMYUU CTPYKTYPHOTO CIIBUTA.
19. Ilonsarue o Tecrax Ileppona m 3uBoTa-DHApIOCA HA EAMHUYHBIA KOPEHb IPH HAITHYHH
CTPYKTYPHBIX CABUTOB B JaHHBIX.

20. IToHsaTHEe 0 CE30HHBIX CAMHUYHBIX KOPHIX.

Tunosnie Martepuaanl no TtTeMmMaM 10. «PerpeccHOHHBIN aHaJAW3 JIS  CTAIMOHAPHLIX

BpPEMEHHbIX PAAOB. JIuHAMMYECKHE MOJEIN.

BapuaHT 3a1aHUsI KOHTPOJIbLHOM PadoOTHI:

NmeroTcst nanHbie 00 M3MEeHEHUH AeHexxHo macchl (M) u u3menenun 1ieH (P) 3a mepuoa 1980 —
2004 rr. U3yuuth rpaduk HM3MEHEHHS JECHEXHOW Macchl U IIEH 3a paccMaTpUBaeMbldi NEPUOJ.
BbIsIBUTH BU3yalIbHBIN XapaKTep B3aUMOCBSI3U JAHHBIX ITOKa3aTeseH.

OneHure NMPHUBEICHHYI CHUCTEMY JUIl M3MEHEHHs JIEHE)KHOM Macchl M M3MeHeHHs IeH. Haiitu

CTPYKTypHble KOA((ULUEHTHI, HCIONb3ysd AOMOJHUTEIbHOE HISHTU(DUIUPYIOUIEe YCIOBUE

Pmp = 0. Ilposeputs, 00yCcI0BIMBACT M H3MCHEHHE ACHEKHOH MacChI Apy .

Bonpochl K KOJVIOKBHYMY

1. lunamudeckue MOJeIu.

2. Mojienb BEKTOPHOM aBTOperpeccuu (vectorautoregressivemodel, VAR).
3. Ycnosue crabunbHocTH VAR, Hax0KIeHHE CTA0MIBHOTO COCTOSIHUS.

4. Otkpeitas VAR.

5. HaxoxaeHnue ctaOUIbHOM CBSI3U MEXAY psigaMu, coctapistommmu VAR.

6. [Ton6op u onienuBanue VAR, mTuarHocTUYECKHE MPOIEAYPHI.
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7. Wcnonp30BaHWe MHOTOMEPHBIX HH(POPMAIIMOHHBIX KpuTepueB: Akanke, XeHHaHa-KynHHA) u
[IIBapua-baieca.
8. Beibop crmenudpukanuu MOJETH, ONTHMAIBLHOW TIIYOMHBI 3ama3JbIBaHUN, OCHOBAaHHOW Ha

MH(OPMALIMOHHBIX KPUTEPUSIX.

TunoBble MaTepuaAabl M0 TeMaM 11. «PerpecCHOHHBINI AHAJIN3 HECTAIIMOHAPHbBIX BPEeMEHHbLIX

psiioB. KonHTErpanus u MojaeJn KOPPEeKIMH OIM0KAMMI.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOThI:

VYCTaHOBUTh BO3MOXKHOCTb HAU4YUsl I[PUYMHHO-CIEACTBEHHOM CBS3M MEXIY MNPHOBUIBIO
npeanpusitas (F) u mHBecTMIMsIMA B ocHOBHOM kKamutan (G) ¢ momompbio Tecta ['pamkepa.
HpOBepI/ITB THUIIOTE3bI C Pa3JIMYHBIM KOJIMYCCTBOM JIaroB. CI{GJIaTI) BBIBOJbI.

Bomnpochl K KOJLNIOKBHYMY:

1. JloxxHas (kaxkylasics, MHUMasi) perpecCUOHHAs CBSI3b MEX/Y HECTAllMOHAPHBIMU BPEMEHHBIMU
psanamu.

2. KouHTerprpoBaHHbIe BPEMEHHBIE PSIbI, pAHT KOMHTETPAIIHH.

3. Bo3MoXxHbIE TPUMEHEHUS K 3KOHOMUYECKHUM MOJIEIISM.

4. TecTupoBaHME Ha HATMYME KOUHTETPALUH.

5. Teopema npexacrasnenus I'peitnmxepa.

6. Mogens koppekuuu omubkamu  (ErrorCorrectionModel — ECM), wuHTepnperaims
koddpurmento ECM.

7. JlByxctyneHuaTtas mnpoueaypa Ouria-I'peiinmxepa mnoctpoenuss ECM mno wumerommmcs
CTaTUCTUYCCKUM JaHHBIM.

8. TGCTI/II)OBaHl/Ie Ha HaJIW4YMUC KOUHTCTpallUh MEKAY HCCKOJIBKUMHW BPCMCHHBIMU pPIAJaMH U
ompe/iesieHIe PaHra KOMHTErPalliH C HCIIONE30BaHUEM IpoLeaypsl Hoxancena.

9. BBI60p MOACIHN C UCITIOJIb30BAHHUEM I/IH(I)OpMaI_H/IOHHBIX KPpUTCPUCB.

Tunopbie MmaTepuajabl o TeMaM 12. «Moaean naHeJbHBLIX TAHHBIX).

Bonpochl K KOJIOKBHYMY:

1. PerpeccroHHbIE MOAEIH JUISI TAHENIBHBIX JTAHHBIX, COATaHCUPOBAHHbIE MTAHEIH.

2. Mopensb ¢ pukcupoBaHHBIME () (heKTamH.

3. Mogens co cmyJaiftHBIMH P PEKTaMH.

4. BpIOOp MEXIy MOAENbI0 ¢ (UKCUPOBAHHBIMU 3(PQeKTaMu M MOAETBbI0 €O CIIydyalHBIMHU

apdexTamu.

Tunosbie MaTepuajbl 0 TeMaM 13. «Moaeaun ¢ OrpaHnYeHHO¥ 3aBUCHMOI epeMeHHOoH.
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BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOThI:

TpeOyercss WccnenoBaTh 3aBUCUMOCTh PEIICHHS] O BBIOOpE MPEANPHUATHS OT IOKazareie ero
HagexxkHOoCTH. H(DOpManus 0 mpenpusITHIX, y4aCTBOBABIIMX B TEHACPAX 3a MPEIbIIYIIUNA TEPHO.T
BPEMEHH, MIPE/ICTaBICHA B TA0JIMIIE UCXOAHBIX JaHHBIX:

Y — pelieHue o BbiaeneHuu cpeacts (1 — npuHaTh, 0 — OTKIOHUTB);

X1 — 1ena criaBa (teic. $ 3a 1 1);

X2 — Ka4ecTBO CIuiaBa (06ayioB);

X3 — BpeMst QyHKIIMOHUPOBAHHMSI TIOCTABIIHKA (JIET);

X4 — yIaJIeHHOCTh TTOCTaBIIUKA (TBIC. KM);

X5 — MmpecTaBUTEIbCKHE PacXxosl (ThIC. $).

[Toctpouts logit- u probit-moaenu 3aBUCHMOCTH PEIICHHS O BBLICICHHUU CPEACTB Ha 3aKyIKy
CIEICIJIABOB OT TMOKa3aTeNeil HaJeKHOCTHU IMOCTABIIMKA U OLEHUTHh KOI(DPHUIMEHTHI ITaHHBIX
Mojeneit. UntepnpeTupoBaTh NOTYyYEHHBIE MOJIEIH.

Bomnpocskl kK KOJJIOKBHYMY:

1. Mopaenu GuHAPHOTO BBHIOOPA.

2. HenocTtaTky TuHEHHON BEPOATHOCTHON MOJIEIH.

3. [Ipobut-mMoaenp.

4. Jlorut-mMO€eNb.

5. Mojienn MHOKECTBEHHOTO BBIOOpA.

6. Moenb ynops04eHHOT0 MHOKECTBEHHOTO BBIOOpA.

7. Mopenu ¢ 11eH3ypupOBaHHON 3aBUCUMOMN TIEpEMEHHOI.

5. OneHoYHbIe MaTePHAJIbI IPOMEKYTOYHON aTTECTALMM 0 AMCUMIIINHE

5.1. ®dopmoii HPOMEKYTOUHOTO KOHTPOJIA IMOCIE H3YYEHHUS JUCHUIUIMHBI B KaXJI0M
ceMecTpe SABJISIeTCs 9K3aMeH B MUCbMEHHOH (opMe.

OTBETCTBEHHBIM 3TAIllOM Y4eOHOTO TMpoliecca SBISAETCS cllada MPOMEXYTOYHAas aTTECTAIHsL.
beccriopHbIM (pakTOpOM YCHENIHOTO 3aBEPLICHUS OYEPETHOTO CeMecTpa SIBISETCS KPOIMOTIWBasd,
cuUcTeMaTtuyeckass paboTa CTyJeHTa B T€UEHUE BCEro ceMecTpa. B 3Tom ciyyae MOAroTOBKa K
MPOMEXKYTOUHOM arrectaliuu OyIeT SBISAThCS KOHIIEHTPUPOBAHHOM CHCTeMaTH3alHueil Bcex
MOJIYYEHHBIX 3HAHUM MO JaHHOM IHUCLUIUIMHE.

B Hauane cemecTpa peKOMEHAYETCS MO BCEM M3Y4YaeMbIM IPEAMETaM MOJyYUTh BOIIPOCHI K
IIPOMEXKYTOUHOM aTTecTalluM, a Tak)Ke HMCIOJIb30BaTh B Mpoliecce oOyueHus Mporpammy, Apyrue

MCTOAUYCCKUC MaTCPHUAJIbI, pa3pa6OTaHHLIC 110 JaHHOM JUCIUILIMHE.
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[Tpu

IIOATOTOBKE K

MPOMEKYTOUHOM

aTTeCTallnuu KOHCTPYKTUBHBIM

KOJIZICKTUBHOC O6CY)KI[€HI/I€ BBIHOCUMBIX Ha 3K3aMCH BOIIPOCOB C COKYPCHHUKAMM, YTO ITO3BOJIACT

IIOBBICUTH CTCIICHb CUCTEMATU3alluN 1 yI‘JIy6JIeHI/I$I 3HAHUIA.

Hepez[ IMOCICAHUM CEMHHAPOM II0O IPCAMETY CICAYET COCTaBUTh CIIMCOK BOIIPOCOB,

Tpe6y}om1/1x JOIIOJIHHUTECIBHOI'O0  pa3bsACHCHUA

IIPOMEKYTOUHOM aTTeCTalUen.

ImperoaaBarcjicM Ha

[Tpu peanuzanmu npomexxyrounoii arrecranuu B 90/JJOT MoryT ObITH HCTIOIB30BAHBI CIETYIONINE

(bopMmBI:

1.YcrHo B 1OT - B hopMe ycTHOTO OTBETa HA TEOPETUUYESCKUE BOMIPOCHI M PEIICHUS 3a1a4n (Keiica).
2. IMucemenno B CJIO ¢ mpokTopuHromM - B (hOpMe MHCHMEHHOTO OTBETa HAa TEOPETUYECKUE
BOIIPOCHI U peUIeHUs 3a/1a4uu (Keiica).

3. TectupoBanue B C/1O ¢ mpoKTOpUHTOM.

5.2. OueHo4HbIe MaTEePHAJIbI IPOMEKYTOYHOM aTTECTALMHU

Kon HaumeHoBaHue
Kox HanMeHoBanue
KOMIIOHEHTA KOMIIOHEHTAa
KOMIIeTeHIIUH KOMIIeTeHIIUH
KOMIIeTeHIIUH KOMIIeTeHIIUH
Criocoben IPUMEHSTh
WHCTPYMEHTHI
SKOHOMETPUKH B IEJAX
cobopa, o00pabOTKH  H
Cnocoben MPUMEHSITh
OIIK OC-4.1, | aganmm3a CTAaTUCTUYECKUX
OIIK OC-4 HKOHOMETPHUYECKUE METOMABI ISt
OIIK OC-4.2 | naHHBIX
peleHHs MPUKIIAQJAHBIX 337134
Crniocoben IPUMEHSTh
9KOHOMETPHYECKHE
METOJBl NIl PELICHHUS
NPUKJIAHBIX 3a/1a4
KomnoneHr ITpomesxyTOUHBIH/KITF0OUEBON .
Kpurepuii orieHnBanus
KOMIIETEHIINH WH/IUKATOp OLEHUBAHUS
OIIK OC - 4.1|Cnocoben MPUMEHSTH | BeisiBisser mpobiieMbl  3KOHOMHYECKOTO
Cnocoben COBPECMCHHYIO METOJIMKY | XapakTepa Ipu aHAIN3¢ KOHKPECTHBIX
HPUMCHATD MOCTPOEHUS CUTyallMii ® TIpeJyiaraeT CrocoObl WX
HAHCTPYMCHTBI SKOHOMETPUYECKUX MOJIETIEH; | pereHusl, OILICHUBAET O)KHIaEMBIE
OKOHOMCTPHKH B | vietonpl M TIpUeMbl aHAIN3A | PE3YIbTAThI.
HEJsAX coopa, "
P SKOHOMMYECKUX SIBICHUN WU | Biameer CcOBpeMEHHBIMH  METOAMKAMU
00paboTKu u
aHEJ'II/ISa MPOLECCOB  C  IOMOIIBIO | pacyera u aHayIM3a COLIMAJILHO-
CTaH/IApPTHBIX TEOPETUYECKUX | IKOHOMUUECKHUX MoKazareneu,
CTaTUCTUYECKUX
JQHHBIX u HSKOHOMETPHYECKHX | XapaKTePU3YIOIINX HKOHOMUYECKHE
s (3
OIIK OC-4.2 | Mozenen IIPOLIECCHI U SIBJIEHUSI HA MUKPOYPOBHE
Criocoben
IPUMEHSTh
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SKOHOMETPHUUECKHUE
METOIbI IS
penieHus
MIPUKJIAJHBIX 3a]1a4

Tunopble OLleHOYHbIE MATEPUAJIbI IPOMEKYTOYHON aTTeCTAIlUM

Cnucok BONPOCOB /LISl NOATOTOBKH K 3Kk3amMeHy (Tembl 1-8)
1. DKoHOMETpHKA U €€ CBA3b C SKOHOMUYECKOU TEOPHUEH.
2. Mopenu cBs3M M MOJAENH HAOIIONEHUI; SKOHOMETpUYecKass MOJelb, MOA0O0paHHas
MOJICIIb.
. Tunbl TaHHBIX U MOJENEH.
. UcTOUHMKY CTaTUCTUYECKUX JaHHBIX.

. TeopeTnueckas u BEIOOpOYHAS PErpeccHsl.

3

4

5

6. Nntepriperanus ci1y4aiiHOTO 4JeHa.

7. JIMHEHHOCTB PErPECCUU IO IIEPEMEHHBIM U ITapaMETPAM.

8. Merox Hanmenbnx kBajaparos (MHK).

9. Cpoiictea MHK onienok napamerpoB mojienu. ['eomerpus MHK.

10. Ilpennonoskenus MeToja HAUMEHBIINX KBaJpaToB U Teopema ['aycca-Mapkosa.

11. Beibopounoe pacnpenenenrie MHK onenku.

12. IIpoBepka CTaTMCTUYECKUX TUIIOTE3 O KO3((PUIIMEHTaX perpeccuu M JOBEpPUTEIbHBIC
WHTEPBaJIbL.

13. JIByCTOpOHHHE ¥ OJHOCTOPOHHHUE TMIIOTE3BI.

14. Perpeccusi c OuHapHO# 00BACHSIONIEH TEPEMEHHOM.

15. Kputepun xauectBa npuOIMKeHUsI JaHHBIX MOJIENbIO U UX HCIOJIb30BaHUE JUIsl BEIOOpa
MOJIETIH.

16. 'eTepocke1aCTUYHOCTD.

17. MyJIbTUKOJITIMHEAPHOCTb.

18. ABTOKOPpEINPOBAHHOCTD.

19. Metoab! «60pb0BI» ¢ HAPYLICHUSAMHU TPEATION0KEHUH TeopeMbl ['aycca-Mapkosa.

18. Mcnonb30BaHue OLEHEHHOW MOJIENH JIJIsl IPOTHO3UPOBAHUSI.

19. Cmemenune u3-3a MPOMyIMIEHHOW MEPEMEHHOM.

20. Mopens MHOKECTBEHHOM JTMHEHHOHN perpeccu.

21. OnieHKa HAMMEHBINX KBaIPaTOB.

22. IlpenmonokeHHs METOJAa HAMMEHBIIMX KBAJApPATOB Ui MOJEIM MHOKECTBEHHOM

JIMHENHOM perpeccuu u Teopema ['aycca-Mapkosa.
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23.

[IpoBepka BoeimoTHEHUS ipeanoioxenniit MHK.

24. HapymeHusi npennoioxeHuii TeopeMbl ['aycca-MapkoBa, UX MOCIEICTBUS U METOMbI

«OOpBHOB»Y C HUMH.

25. Kputepun kadecTBa MNPUOIMKEHHUS] JAHHBIX MOJENIbI0 MHOXKECTBEHHOW JIMHEHHOU

PErpe€CcCun U UX UCIIO0JIB30BAHUE JIA BBI60pa MOICIIN.

26.
27.
28.
29.
30.
31.
32.
33.
34,
35.
36.
37.
38.
39.
40.
41.
42.
43.
43.
44,
perpeccum.
45,
46.
47.
48.
49.
50.
51.
52.
53.

[TpoBepka rumnoTe3 u AOBEPUTEIbHBIE HHTEPBAJIBI U1 0JJHOTO K03 duimenra.

IIpoBepka COBMECTHBIX TMIIOTES.

TCCTI/IpOBaHI/IC OIr'paHUYCHUS, BKIIIOYAIOMIETO HECKOJIBKO KOB(l)(bI/II_II/ICHTOB MOJCIIN.

TectupoBanue crienupuKaIy MOJICTH MHOKECTBEHHOM JIMHEHHON perpeccu.

OOmast cTpaTerust MOJaeupoBaHusl (PYHKIIMH HEIMHEHHON perpeccuu.
Bunnl HemuHEeHHOCTH.

[TapHas HenMHEWHAs perpeccusl.

B3aumoneincTsue Mex 1y He3aBUCUMBIMU I1IEPEMEHHBIMU.
BHyTpeHHSs 1 BHEIIHsS1 000CHOBAaHHOCTb UCCIJIEJOBAHMSL.

CwMmenieHue 13-3a NPOIMYyIIECHHBIX IEPEMEHHbIX.

CwMerieHue 1u3-3a OIMOOK U3MEPEHHs OOBACHSIOIINX TEPEMEHHBIX.
OtcyTcTBYOIIME TaHHBIE, CMEIIEHUE U3-3a 0TOOpa HaOIIOJCHUH.
HenpasunbHas cnenudukanus GyHKINOHATIBHOW (OPMBI perpeccuu.
B3anMHOe BIusiHHE IEPEMEHHBIX.

CucreMbl OTHOBPEMEHHBIX YPAaBHEHHH.

CtpykTypHas u npuBeeHHast GOpPMBI.

DK30reHHbI€, YH/I0T€HHbIE, ITPEIONPEIEICHHbIE IEPEMEHHBIE.
NnenTuguuurpyeMocTs OTAENbHBIX YPaBHEHUN CTPYKTYPHOU (POPMBI.
OneHnBaHue CUCTEMBI OJHOBPEMEHHBIX YPABHEHHM.

BHYTpeHHHH U BHEIIHSAS OOOCHOBAHHOCTH npu MpPOTHO3UPOBAHUUN 110

[TonsiTHE O METO/IE MHCTPYMEHTAJIBHBIX IEPEMEHHBIX.
BpemenHnoli psg.

CroxacTudeckuil ciyyailHbIi IpoIECC.
CranvoHapHbIe BpEMEHHBIE PS/BI.
ABTOKOppeNIIIMOHHAs (YHKITHS.

benbiit mym.

ITpoBepka Ha rayCCOBCKUI OEIbIi IIyM.

MA(q). Oneparop 3anaznpiBanus. MA(1).

NnentudummpyeMocTs, ycaoBue oOpaTUMOCTH.

MOJENU
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54. JInHeHbIC TPOIIECCHI.

55. Paznoxenue Bonbaa.

56. [IpuMepsl CTallMOHAPHBIX BPEMEHHBIX PSIOB B SKOHOMHUKE.

57. Ipouecc AR(P), yciioBHE CTAallMOHAPHOCTH.

58. [IpencrapneHre B BUIE CKOJB3SIIETO CPETHETO OECKOHEYHOTO MOPSIIKA.

59. MA(Q) — yciioBHEe OOpaTMMOCTH — MPEACTABICHHE B BHJE IpOIEcCa aBTOPETPECCHH
OECKOHEUYHOI0 MOopsI/IKa.

60. HeobpaTumerit mporiecc MA(1).

61. [Iponecc aBTOperpeccuu, HAYMHAIOIIMIACS B ONIPEICIICHHBI MOMEHT BPEMEHH, BBIXOJT Ha
CTaOUJIbHBIA PEKUM.

62. Koppenorpamma mporecca AR(p).

63. YpaBuenus FOna-Yokepa.

64. Mogenu ARMA, ycioBue cTalluOHapHOCTH, pobaemMa 00X MHOKHUTENEH.

65. Mogenmu ARMA, yauThIBaroIue ce30HHOCTb.

Cnucok BONPOCOB /151 MOATOTOBKH K 3a4eTy ¢ oneHkoii (Tembr 8-13)

1. Upentuduxamnus craumoHapHoit mogenu ARMA 1o aBTOKOPpENSILIMOHOW M YacTHOM
ABTOKOPPENALNOHHON (DYHKIUSAM.

2. Tabnu1rel MOBECHHUS KOPPEIOTPAMM.

3. BeibopouHas koppenorpaMma.

4. Dproguv4HOCTb.

5. Kputepuu a1 npoBepKy paBeHCTBA HYJIIO aBTOKOPPENISIIMNA U YaCTHBIX aBTOKOPPETSIUH.

6. IlpeacraBnenne u npumenenne Q-tectoB bokca-Ilupca m Jlpronra-bokca mnst rpymimb
BBIOOPOYHBIX aBTOKOPPEIISIIHIA.

7. Metononorust bokca-JI>keHkuHca.

8. OnenuBanue cranuoHapHoi Mmoaenu AR(p).

9. OnenuBanue cranroHapHo Moaenu MA(Q).

10. OuenuBanue cranroHapuoit ARMA(p,q).

11. JImarHocTHKa OIEHEHHON MOJICIIH.

12. Beibop Mozeni, OCHOBaHHBIN Ha HHPOPMAIIMOHHBIX KPUTEPHUSIX.

13. [Iporuo3upoBaHue Ha OCHOBE MOI00PAHHON MOJICITH.

14. HectanmoHapHbIe psijibl.

15. Iporecc, cTariMOHAPHBIA OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEHIA.

16. Croxactuueckuii TpeHa. TS u DS psiapl.

17. Monenu ARIMA.

25



18. Kpurepun J{uxu-dymiepa.

19. Pa3Butue u wumoctpanus tecta Juku-dynnepa u pacmmperroro tecta Juku-Dymiepa
Ha HAJIMYHUE STUHUYIHOTO KOPHSI.

20. UyBCTBUTEIHHOCTD K HATMUYHUIO JIETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctuxu.

22. KBapaTu4HbIi TpeH/.

23. KpaTHble KOpHH.

24. MHuoroBapuaHTHas MPOIeaypa.

25. HccnenoBanue mpobiieM, BO3HHMKAIOUIMX HpPU TECTUPOBAHUM HA €IUHUYHBIA KOPEHb
(xputuka Henwcona u [limoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPCHB).

26. ViccnenoBanrne HEKOTOPBIX TECTOB HA €AMHWYHBIA KOPEHD MPU HAMYHH CTPYKTYPHOTO
CBHTA.

27. llonsarue o tecrax Ileppona u 3uBoTa-DHIpIOca HA €AMHUYHBIA KOPEHb MPU HAJTMYUU
CTPYKTYPHBIX CIBUTOB B JJAHHBIX.

28. TloHsATHE O CE30HHBIX CIUHUIHBIX KOPHSIX.

29. JluHamuueckue MO/JICIIH. Monens BEKTOPHOMU aBTOpErpeccuu
(vectorautoregressivemodel, VAR).

30. YcaoBue cradbmisaoctd VAR, Hax0oXIeHHE CTAOMILHOTO COCTOSHUS.

31. Otkpeitast VAR.

32. HaxoxeHue cTabMIbHON CBSI3U MEXY psAaamu, coctaBisomuMu VAR.

33. Ilonbop u onieruBanne VAR, nuarnoctuueckue mpoueayphl.

34. Hcnonb30BaHWE MHOTOMEpPHBIX WH(POPMAIMOHHBIX KpUTEpUEB: AKanmke, XeHHaHa-
Kyunna) u llIBapna-baiieca.

35. Beibop crienudpukanuy MoIeTH, ONTUMAIBHOMN TTyOUHBI 3ama3/ibIBaHuil, OCHOBAaHHON Ha
UH(OPMAIIMOHHBIX KPUTEPUSIX.

36. JloxkHas (kaxymiascsi, MHHMas) pPErpeCCHOHHAs CBSI3b MEXKIy HECTAllMOHAPHBIMH
BPEMCHHBIMU PsIJTaMHU.

37. KouHTerpupoBaHHbBIE BPEMEHHBIE PSIbI, PAHT KOMHTETPaIUH.

38. Bo3MokHBIE MPUMEHEHHS K 9KOHOMHUYECKUM MOJICTISIM.

39. TectupoBaHUe Ha HATUYHE KOWHTETPAITHH.

40. Teopema nipencrasnenus [ peitHmKepa.

41. Mopens xoppekuuu omudkamu (ErrorCorrectionModel — ECM), wunTepnperanus
koddpurmento ECM.

42. JIsyxcryneHuaras mnporeaypa DHria-I pelinmkepa noctpoenuss ECM mo umeromummces

CTaTUCTHYCCKHUM JJaHHBIM.
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43. TecTupoBaHH€e Ha HAIMYME KOUHTETPALIUU MEKY HECKOJIBKUMHU BPEMEHHBIMH PSaMH.

44. OnpeneneHne paHra KOMHTETPAIMK C MCIIONb30BAHUEM IIpoLeaypsl MoxanceHa.
45. BwiOop MoJIen# ¢ UCTIOb30BaHNEM MH(POPMAITHOHHBIX KPUTEPUEB.

46. PerpeccroOHHBIC MOJICIH [T TAHEIBHBIX TAHHBIX, COAIAHCHPOBAHHBIC TTAHETH.
47. Mopenb ¢ puxcupoBaHHBIME 3P eKkTamu.

48. Mopenb co cmydyailHbIMH 3 (HEeKTaMH.

49. Bp160p MEXIy MOJENBIO ¢ (PUKCHPOBAHHBIMU d(PPEKTaMU M MOJIENIBIO CO CIIy4aifHBIMU

s dexramu.
50. Monenu 6uHapHOTO BBIOODA.
51. Hegoctatku TMHEHHOM BEPOSATHOCTHON MOJIEIH.
52. IIpoOut-Momensb.
53. Jlorut-MOI€eNb.
54. Monenu MHOKECTBEHHOT'O BBIOOPA.
55. Mogenp ynopsiio4€HHOI0 MHOYKECTBEHHOT'O BBIOODA.
56. Mopenu ¢ eH3ypupOBaHHOM 3aBUCUMON TIEPEMEHHOM.

IIpuMepHble BAPHAHTHI IK3aMEeHALIMOHHBIX OUJIETOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
N0 JUCHMILINHE «JKOHOMETPHKA»
1. JluHelHOCTH perpeccuu Mo NePeMEHHBIM U MapaMeTpam.
2. HenpaBunbHas cniennpukanus QyHKIHOHAIBHON (GOPMBI perpeccHH.
3. HccnenoBanue Brimoyaet 10 ManmbIx nmpeanpusaTuii 00padaTeIBatONIe MPOMBIIIIEHHOCTH,

rae y — HOTpe6HeHI/Ie MaTepuraoB, ThIC., py'6 U X - o0beM MMpONU3BOJACTBA, ThIC., py'6

Ne mpeanpusTus O0BbeM POU3BOJICTBA, THIC., [ToTpebnenne MaTepHanos,
pyo., X ThIC., py0. Y
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 1445
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
Tpebyercs:

ITocTponTh MUHENHHOE YpaBHEHHE MMapHOU perpeccuu Y oT X. Chenars BBIBOI.

Paccuurars nuHelHbIN K03 hunmeHT napHoi Koppessiiuuu ChaenaTs BHIBOI.

Cpeanroro omm6OKy anmnpokcumanuu. Craenarb BHIBOI.

C nomorsio F- kputepust @uiiepa olieHUTE CTATUCTHYECKYIO HAZEKHOCTh Pe3yIbTaToOB
PErpeECCUOHHOTO MOJICINPOBAHMSL.

4. NmeroTcst 1aHHBIE O MPHOBUTM KOMITaHUM 3a 16 KBapTanoB. BpUiM moiyueHsl Cleyrolue

3HAYCHHE OIICHKH CE30HHON KOMIIOHEHTEHI C ITOMOIIBIO M}’J'II)TI/IHJ'II/IKaTI/IBHOI\/'I MOJACIIHN.
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Ne kBaprana, |
I'on
I I " \%
1 - - 1,191 1,835
2 0,146 0,285 2,003 0,985
3 0,690 1,298 1,038 0,352
4 0,962 0,346 - -
TpeOyercs:

Onpez[eJme CKOPPEKTHPOBAHHBIC CE30HHBIC KOMIIOHEHTEI C IIOMOIIBIO MYHBTHHHI/IKaTHBHOﬁ

MOACIIH.

CrenaTth IPOrHO3 MPUOBUTM KOMIIAHUU HA TIEPBOE BTOPOE CIEAYIOIIETO Toa.
Vpasuenne tpenga 1 =10,66+1,26-t. Cnenats BBIBOI.

3K3AMEHAHI/IOHHI)II71 BUJIET Ne 2
Mo JUCHUIINHE < IKOHOMETPHKA»

1. Merononorus bokca-Jl>xeHkuHCa.
2. Mopenu MHOXECTBEHHOT'O BBIOOpA.
3. Nmerotcs cnenyromuye JaHHbIE 3aBUCUMOCTH 00beéMa BBIITYCKa TPOAYKIIMH (y) OT KOJIMYECTBA

padounx (Xl) ¥ CTOMMOCTH OCHOBHBIX (DOHJIOB (TBIC. PYO.) (Xz) 10 xpynHBIX KOMIAHUI.

y

X1

2 2
X2 y X1

x5

VX1

NLY) X1X2

Cymma 65,7

88,9

35,1 5306,9 | 8180,9

1323,7

6039,2

2297,5 | 3061,4

Tpebyercsi:

Onpenenuts napHeie KO3QpPuureHTs! Koppeasiuun. Crenars BEIBOA.
[TocTpouth ypaBHEHHE MHOKECTBEHHOW PErpeccuy B CTaHAAPTU3NPOBAHHOM MaciuTade u B
ecrecTBeHHOHM Gopme. CaenaTb SKOHOMUUECKUI BBIBO/I.
[TpoBecTu OlLIEHKY KayecTBa MOJTYYEHHON MOJIENH ¢ TOMOIIbI0 MHOYKECTBEHHOT0 K03 duiireHTa
KOppersivy U getepMuHaiuu. Crenarb BbIBOJ.
4. Tlo necsitu Tepputopusim paiiona 3a 200X r. Vi3BecTHBI 3HAUCHUSI ABYX MPU3HAKOB. Y paBHEHHUE

perpeccun: y = 2,2 + 0,7x.

Paiion Pacxonbl Ha IOKYIIKY CpennenHeBHas 3apaboTHAsI TIaTa
MPOIOBOIBCTBEHHBIX TOBAPOB,THIC. , 0JTHOTO paboOTHHKA, pYO., X
pyo., ¥
Biramumupckast 0611 44 87
Kocrpomckas o01. 45 88
OpJioBckas 00J1. 46 89
Ps3anckas o0 47 90
CMmorneHckast 0011 48 91
TBepckas 0011 49 42
Bpsiackas o0J1. 61 101
WBaHoBcKas 001. 62 102
Tynbckas 001 127 103
SApocnaBckas 0071 128 96

OnpenenuTh HAJIMYNE TeTePOCKETaCTHIHOCTH TP ypoBHE 3HaunMoctu a = 0,05.
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Ikana oneHNBaHUA

Kputepuu oneHuBanus Onenka

JleMOHCTpHUpYeT 3HAHHME Marepuaja B TIOJHOM OOBeMe, 5 (OTIIMYHO)
JIOTHYECKU TPABWILHO W3JaraeT OTBEThl HAa BONPOCHI; 3HAET
QITOPUTMBI I MPOBEPKH CTATHCTUYECKUX THUIOTE3, KPUTEPUHU
QJICKBATHOCTH M 3HAYMMOCTH BBIODAaHHOW MOJENIM WIIM 3aKOHa,
00OCHOBAET IPAHUIBI TOYHOCTU ISl TAPAMETPOB PACIPEICIICHHS,
UMeeT HaBBIK NPAaBMWIBHOTO BBIOOpA M HCIIOJIB30BAaHUS METO/I0B
TEOPHUH BEPOATHOCTEH M MaTEeMaTHYeCKOW CTATHCTUKU ISt
pemieHus 3amgad B cdepe SKOHOMUKH, (PUHAHCOB W Ou3Heca,
WHTEPIPETAINN ¥ aHAIN3a IOJTYYCHHBIX PE3yJIbTaTOB.

JleMOHCTpUpYeT 3HAaHHWE MaTepuana B MOJHOM 0o0beMe, HO 4 (xopotio)
HE3HAYUTEJIbHO HapYLIAeT IMOCJIEJ0BATEIbHOCTh H3JI0KEHHUS, JacT
HEYBEpEHHBIE M HEIOCTATOYHO IIOJIHBIE OTBETHI Ha BOMPOCHI
BJIaJICET HaBbIKAMM aHAJIN3a JAHHBIX, HEOOXOAUMBIX IS PEUICHUs
MOCTABJICHHBIX OSKOHOMHYECKHUX 3a/1ay; YMEET HCIOJIb30BAHHUS
METO/Ibl TEOPUHU BEPOSTHOCTEH M MAaTEMAaTUUYECKOW CTATHUCTHKHU JIJIst
penieHus 3aaad B chepe IKOHOMUKH.

JleMOHCTpUpYET HENOJHOE 3HAaHUE IpeaMeTa, HO MaTepuai | 3 (yIOBIETBOPUTEILHO)
u3jgaraer (parMeHTapHO U  HENOCJIeAO0BaTeNbHO, JOIMYCKaeT
OmMMOKK B TPUMEHEHHH METOJa pEUICHHs, 3aJady peliaeT
YaCTUYHO; HMEET 3aTpyAHEHUs NpU BbIOOpE aIrOPUTMOB IS
NPOBEPKH CTATUCTHYECKUX THIIOTE3, KPUTEPHEB aICKBATHOCTH M
3HaYMMOCTH BBIOPAHHON MOJIENTU WJIM 3aKOHA, METO/I0B JIMHEHHON
anreOpel Ui peuieHus 3aaad B cepe dKOHOMHKH, (PUHAHCOB U
Ou3Heca; HE UMeeT HaBblka MHTEpIpeTalud W  aHajIu3a
MOJTYYEHHBIX Pe3yJIbTaTOB.

He neMoHCTpHpyeT YCBOEHHE OCHOBHOIO COAEp)KaHUs | 2 (HeyJOBIETBOPHUTEIHHO)
npeaMeTa, OOHAapY)KMBAeT He3HaHWE OONbIIe YacTH y4eOHOTO
MaTepuana, 0MycKaeT rpyoble OMUOKH B ONPEAeICHUN TOHATUN U
IpY PEUICHUH 3a/1a4; He IEMOHCTPUPYET 3HaHUE METOIO0B cOOpa U
aHanmu3a  WHQOpPMAIMKM, HE  yMeeT  IMPOBOAUTH  aHAIU3
poecCHOHANIBHBIX 3aj1au.

IIxaja oneHUBaHUs.

OreHka pe3ynbTaToB MPOU3BOANUTCS Ha OCHOBE OayuibHO-peiiTuHroBoi cuctemsl (BPC).

Hcnonb3oBanne BPC ocymiecTBisieTcs B COOTBETCTBUM € MpUKa3zom oT 28 aBrycra 2014 r.
Nel68 «O mpumeHeHuH OaUIBHO-PEUTHHTOBOM CHCTEMBI OLEHKH 3HAaHUHM cTyneHToB». bBPC mo
JTUCIUIUIMHE OTpa)kKeHa B CXEME pacueToB PEUTHHIOBBIX OaJIOB (Jlanee — cxeMa pacueroB). Cxema
pacyeToB c(OpMHpPOBaHA B COOTBETCTBUM C YYEOHBIM IIJJAHOM HAIpaBJICHMs, COTJacOBaHa ¢
PYKOBOAMTENEM HAYYHO-00pa30BaTEeIbHOTO HAMPaBJICHUs, YTBEPXKICHA JeKaHOM (paKysbTeTa.

Cxema pacueToB JOBOJAUTCS 1O CBEACHUS CTYJEHTOB Ha IIEPBOM 3aHATUU 110 JAaHHOU
JTUCIUIUINHE M SIBIISIETCS COCTaBHOW 4YacThi0 paldouell mporpamMmbl JUCHUILIMHBI M COAEPIKUT
UHGOPMALIMIO 10 M3YYEHHUIO JUCHUIUIMHBI, yka3zaHHYl B IlojoxxeHun o OamibHO-pEeHTHHTOBON
cucreMe orieHkH 3HaHu# oOy4varoruxcs B PAHXul 'C.

IIpy HaKONMTENBHOM CHCTEME OLIEHUBAaHUS pE3YJIbTaTOB OCBOEHHSA JHUCLUIUIMHBI C
ucronb3oBanueM bPC BO3MOXXHO TmMojydeHHe 3adeTa/sK3amMeHa 110 pe3yibTaTaM TEeKYIIEro
KOHTPOJIS («aBTOMATUYECKN») O€3 MPOXOXKACHUS POMEKYTOUHOM aTTECTAllUH.

ATTecTanysi MOKET NPOBOJUTHCS KaK B BHJIE 3CCE, TaK U B BUJEC TECTUPOBAHUS B CUCTEME
LMS Moodle.
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Ha ocnoBanum n. 14 TlomokeHuss 0 Oa/UTbHO-PEUTHMHTOBOWM CHCTEME OIICHKHM 3HAHUU
oOyyaromuxcst B PAHXul'C B umHCTUTYTE mHpHMHATA ClEyIollas IIKaja NepeBoJa OLEHKU W3
MHOI'00aJUIbHOM CUCTEMBI B IATHOAIBHYIO:

KonnuectBo 6annos Onenka
NPONUCHLI0 OykBOM
96-100 OTIIMYHO A
86-95 OTJINYHO B
71-85 XOPOIIO C
61-70 XOPOILIIO D
51-60 YIOBJICTBOPHUTEIHEHO E
0-50 HEYIOBJICTBOPUTEIBHO EX
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IIpouenypa npoBeaeHns MUCbMEHHOI0 JK3aMeHa

ATTECTallUOHHBIE MCIIBITAHMUSI TPOBOJATCSA IpernojaBaTesieM, BEAYLUIUM JIEKI[MOHHBIE
3aHSTHSI 110 IaHHOW TUCLUILIMHE.

IIpu npoBeacHUH MUCBMEHHOTO YK3aMEHA B ayAUTOPUH MOXKET OJHOBPEMEHHO HAXOIUTHCS
9K3aMEHyeMas TPy B IIOJIHOM COCTaBE.

DK3aMeHAIMOHHBIN OMJIET BBIOMPAET caM SK3aMEHYEMBbIi B CIIy4aifHOM MOPSIZIKE.

DK3aMeHyeMble MOTYT IIOJIb30BAaThCSl MPOTPaMMON y4eOHOM NUCHUIUIMHBI, a TaKXke C
paspeleHus IpernoAaBaress KalbKyJIaTOpaMu.

IIpu npoBeneHUM K3aMEHA YK3aMEHYEMBIM IIPEUIaracTcsi OTBETUTh Ha [1BA TEOPETUYECKUX
BOIPOCA U BBINOJHUTS /1B IPAKTUUECKUX 3a/1aHUSI B COOTBETCTBUU C ITPOMICHHBIMU TEMaMHU.

Bpems HanucaHus 5K3aMeHalUMOHHON pa0OoTel cocraBigeT 90 MuH. (O JKEIaHUIO
9K3aMEHYEMOT'0 OTBET MOXKET OBbITh JOCPOUYHBIM).

W3noxeHune MaTepuaa BeJeTCs B JINCTE OTBETa, KOTOPBINA 3aTeM (II0 OKOHUAHHH 3K3aMEHA)
CHAETCA Ha IIPOBEPKY JK3aMEHATOPY.

IIpoBepka pabOT BBINOJIHAETCA HK3aMEHATOPOM I10CIE OKOHYAHMS 3K3aMEHAa M OLIEHKHU
BBICTABJISIIOTCSL B COOTBETCTBUU C KPUTEPUSIMHU OLICHUBAHUS.

B ciydae BO3HMKHOBEHHMsS COMHEHHUI OTHOCHTEIBHO TIJIYyOMHBI 3HAHUH S5K3aMEHYEMOIro
HK3aMEHATOP MOXET NPUIJIACUTH €ro M 3aJaTh JONOJHUTEIbHBIE M YTOYHSIOIIHWE BOIPOCHI B
npejenax yueOHOro MaTepualla, BHIHECEHHOIO Ha 9K3aMeEH.

OneHka pe3yabTaToB  MUCBMEHHOIO  aTTECTAllMOHHOTO  MCIBITAaHUS — OOBSBISACTCS

9K3aMCHYCMbIM B ICHb €I'0 IPOBCACHUS.

6. MeToauuecKkue MaTepuaJibl 1Jist OCBOCHUA TUCHUIIJINHBI

MeTtoanyeckue yKa3aHHs 110 BbITIOJTHEHHI0O KOHTPOJIbHBIX padoT:

JlaHHbBIN BUA paObOTHI IPOBEPSIET:

1) ycBoeHue o0yyaronmMucs NOJyYeHHBIX B X0/1€ 00y4eHHs YMEHHUM U HaBBIKOB;

2) cnocoOHOCTh BBIOpaTh HHCTPYMEHTAJbHBIE CpencTBa i oOpabOTKM JaHHBIX B
COOTBETCTBUU C ITIOCTABJICHHOH 3a1aueil;

3) yMeHHe poaHaTU3upoBaTh Pe3ybTaThl PACYETOB U 0OOCHOBATH MOJIy4YEHHBIE BHIBOIBI.

[Ipumepno 3a 2-3 Hexenu [0 TPOBEACHHS KOHTPOJBHOM pabOThI oOydaromemycs
HEOOXOIUMO TONYyYUTh Yy TMpernojaBarens [MaOIoH KOHTPOJIbHOM pabOThl WM NPUMEPHBIN
nepeveHb NMPaKTHUECKUX 3a/1aHui, BXOAAIMX B KOHTPOJIBHYIO paboTy, U MOCIE 3TOr0 NPUCTYNUTh
K ITOATOTOBKE.

[Ipu moAroTOBKE K KOHTPOJIBHOU paboTe ClIeayerT:

1) NOBTOPUTH TEOPETUUECKUI MaTepHall [0 TeMaM, BKIIOYEHHBIM B KOHTPOJIBHYIO paboTy;
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2) MpOCMOTPETh MaTepUaibl MPAKTUUECKUX 3aHATHH U JTOMAITHUX 3aaHUM;

3) nonpoOoBaTh peUIMTH 3aJaHus U3 1Ia0JOHAa KOHTPOJIBHOM padOThl MM MPUMEPHOIO
HepevHs NPAaKTUYECKUX 3a/IaHHi;

4) 3akpenuTh NOJYYEHHbIE YMEHMs M HaBbIKM, pellas I[OXOXUE 3aJaHus U3
PEKOMEHI0BaHHbIX IIPEIOoIaBaTeIeM YUeOHUKOB U y4eOHO-METOANYECKHX TOCOOUIA.

Ecnmu B mporecce MOATOTOBKM K KOHTPOJBHOW paboTe BO3HUKIM 3aTPyAHEHHUS WU
TpeOyIOTCS Kakue-TMOO YTOYHEHHS W PEKOMEHIAIMH, CIIEAyeT OOpaTUThCA 3a IMOMOIIBI0 K
IPENoIaBaTelio.

MeToanyeckue ykazaHus 10 MOATOTOBKe K KOJJIOKBHYMY:

KomnokBuym — 3710 cobecenoBaHue IpernojaBaTesis M ydalllerocs IO 3apaHee
OTIpeIeIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OcCoO6eHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE IpOCTO (opMa KOHTPOJsA, a METOA
yri1yOneHusl, 3aKpelvieHUsl 3HaHUM ydalluxcs, Tak Kak B XoJie coOeceloBaHMs IperojiaBaTellb
UMEET BO3MOXXHOCTh Pa3bsICHUTH BOIIPOCH], BOSHUKAIOIIUE Y YYaIerocs B MPoIecce MOATOTOBKH.

OTOT BUJI NEATEIBHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHaIu3 U 00pabOTKy
JTAHHBIX, HEOOXOMMBIX JJIS peleHus MPo(eCcCHOHAIBHBIX 3a/1a4.

Ha camocTosiTenbHyI0 HOATOTOBKY K KOJUIOKBUYMY OOy4aroLieMycst OTBOJUTCS 2-3 HEJelu.

[Tpu mOATOTOBKE K KOJJIOKBHYMY CIIETYET:

1) mpocMOTpeTh KOHCHEKTHl JIGKIWHA M TPAKTHUYECKUX 3aHATHH M OTMETHTh B HHUX
UMEIOIIMECS] OTBETHI HAa BONIPOCH! KOJIJIOKBUYMA.;

2) ecad KOHCHEKTHl COJAEp)KaT He BCE OTBEThl WJIM YacTb BOIPOCOB BBIHECEHO
Iperno/iaBaTesieM Ha CaMOCTOSTEIBHOE PACCMOTPEHUE, HEOOXOIMMO U3YUUTh COZIep)KaHne ydeOHOU
JUTEPaTyphl, PEKOMEHJOBAHHOM MTPETIOIaBaTEIIeM;

3) B ciayyae BO3HMKHOBEHHUS KaKMX-JIMOO 3aTpyAHEHUH MpHU TOATOTOBKE CIEIyeT
00paTUTHCS 3a MOMOIIBIO K IIPENOoJIaBaTelIto.

CaMonoaroToBKa K NpaKTHYeCKUM 3aHATHAM

[Ipu moAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00yJaroleMycsi HE0OXO0AUMO:

1) 03HaKOMUTBCS C COOTBETCTBYIOLIECH TEMON MPOrpaMMbl AUCHUIUINHBL;

2) OCMBICIHUTD KPYT' U3Y4aEeMBIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHHS;

3) TmaTeabHO U3yYHUTh JEKIIMOHHBIN MaTepHar,;

4) U3y4uTh PEKOMEH/I0BAaHHYIO JIUTEPATYPY 10 JaHHOU TEME;

5) 03HaKOMHTbCS C BOIIPOCAMU OUYEPEAHOTO MPAKTHUECKOTO 3aHATHS.

BaxXHbIM acmeKTOM CaMOCTOSTENIbHOM MOJATOTOBKM CTYAECHTOB fABIsieTcs paboTa cC

OuOIMOTEeYHBIM (DOHTIOM.
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Ota pabora npeanogaraeT pa3IuyHble BApUAHTHI TOBBIIICHUS TPO(ECCHOHATEHOTO YPOBHS
CTYZIEHTOB B TOM YHCIJIE:

a) OJyYeHHEe KHUT B HAYYHOM a0OHEMEHTE;

0) u3y4yeHHe KHUT, )KypHAJIOB, Ta3eT B YNUTAIBHOM 3aJI€;

B) BO3MOKHOCTb ITOMCKa HEOOXOJMMOI0 MaTepuasa MmocpeCTBOM 3JIEKTPOHHOTO KaTallora;

I) TOJy4YeHHE HEOOXOMUMBIX CBEACHHUH 00 MCTOYHHMKAX HH(POPMALUH Yy COTPYIHUKOB

OUOJIMOTEKMU.

7. Y4eOHas JuTEpaATypa U pecypchbl HHPOPMAIMOHHO-TEJIeKOMMYHUKAIMOHHOM ceTH
"Unrepuer"
7.1. OcHOoBHAas JUTepaTypa.

1. Crok, 1. Beeaenne B skonomerpuky / JI. Ctok, M. YOTCOH ; mep. ¢ aHriI. ; moja Hayd. pea. M.IO.
TypynueBoii. — MockBa : Mznatenbckuit nom «Jlemo» PAHXul'C, 2015. — 864 c. —
(AxageMuyecKkuii YUeOHHK). - ISBN 978-5-7749-0865-3. - Pexum JIOCTYyTIA:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.II. Oxonomerpuxa Kuwura 1, U.1,2: yuebuuk. — M.: leno, 2011. — 672 c.

3. P. HeBuacon, [Ix. I Mak-Kunnon, Teopuss u meronbl 3KOHOMETpUKH, M3parenbckuil 1om
«Jlemo», 2018, 936.
4. KanTtoposuu I'.I'., Jlekuuu: AHann3 BpeMEHHBIX psA0B, DKOHOMHYeCKHH xypHan BIIID, 2002,

NoeNe 1-4, 2003, Nel.

7.2. JlonoTHUTeIbHAS JTUTEPATypa.

1. Kamepon 3.K. MukposkoHOMeTpHuKa: MeTo/ibl U MX npumeHenus: Kuura 1 YueOnoe nocobue /
Komepon D.K., Tpusenu I1.K., mep. ¢ anrn. monx Hayd. pen. Hememea b. - M..MJ Jleno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Axanemuueckuii yueOHuk) (I[lepennér) ISBN 978-5-
7749-0955-1 - Pexxum moctyma: https://new.znanium.com/catalog/product/982080

2. DxoHomerpuueckuit ananmu3. Kuura 1 / Yumesam I'pun; nep. c¢ auri.; nmox nayy. Pex. C.C.
CunenpnukoBa u M. 0. Typynuesoil. -M.: U3narensckuii nom «/leno» PAHXul'C, 2016. -760 c.
3. DxoHomerpuuecknii aHanu3. Kaura 2 / Yumesam I'pun; mep. ¢ anrn.; nmox Hayd. Pen. C.C.

CunensaukoBa u M. 0. Typynnesoit. —M.: U3natensckuii nom «leno» PAHXuI'C, 2016. -752 c.

7.3. HopMaTHBHBIE TPABOBbIE TOKYMEHTHI.

He npenycmotpeHo.
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7.4. UHTepHET-peCYypChI.
1. www.cbr.ru — Lientpanbhsiii 6ank Poccun
2. minfin.ru — MunucrepcTBo punancoB Poccun
3. www.gks.ru — I'ockomcraT Poccun
4. www.rbc.ru — Madopmarmonnoe arentcTBo «Pocousneckoncantuur» (Poccus)
5. www.worldbank.org — BcemupHsiii 6aHK
6. www.imf.org — MexyHapoIHbIi BATFOTHBINA QOHIT
7. https://lwww.hse.ru/info — TocymapcTBeHHBI YHHBEPCHTET — BbICIIas IIKOJIa SKOHOMHKH
(Poccums)
8. www.beafnd.org - Bropo sxoHoMuueckoro ananusa (Poccust)
9. http://lwww.libertarium.ru/library - BubaroTeka MaTepruanoB M0 SJKOHOMHYCCKON TEMaTHKE

10. www.ecfor.ru PAH MHCTUTYT HapOIHOXO35iICTBEHHOTO MPOTHO3UPOBAHUS.

7.5. UHble HCTOYHUKM.
1. EmuceeBa N.U. (pen.). DxoHOMeTpHKa: ydeOHMK UIsi OakalaBpwara W Maructparypel. — M.:
FOpaiit, 2015. — 449 c. — Cepus: bakanaBp u maructp. AkaieMU4ecKuil Kypc.
2. AucroB A.B., MakcumoB A.I'. DkoHoMmeTpuKa: miar 3a maroM. — M.: I'Y BII9, 2006. — 179 c.
3. MenwsuukoB P.M. Dxonomerpuka: yuedHoe nocodbue. — M.: IIpocnekr, 2014. — 288 c.
4. babemiko JI.O. OcHoBbI 3kOHOMeTpUYeckoro MmoaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Martromok B.M., banamosa C.A., Jlazantok 11.B. OCHOBBI 95KOHOMETPUYECKOTO MOJIEIUPOBAHUS
¢ ucnonszoBanneM EVIEWS: yue6Hoe nocobue — M.: PY/IH, 2011. — 206 c.
6. Kpemep H.III. DxoHomeTpuka [DneKTpoHHBIN pecypc]: yueOHMK Ui CTyAeHTOB By30B/ Kpemep

H.II., ITytko B.A.- M.: OHUTU-JIAHA, 2012 http://www.iprbookshop.ru/8594

7. Hoyreptu K. BBenenue B skoHOMeTpuKy: YueOHUK. 2-¢ u3n./ [lep. ¢ anrn. — M.: UHOPA-M,
2004. - 432 c.

8. Bepouk M. (2008). ITyTeBoauTesns 1Mo COBpeMEeHHOM dKoHOMeTprKe. M., Hay4unas kuawura.

9. Marnyc 4. P., Katsimes I1. K., [lepeceuxuii A. A. Oxonomerpuka. Hauanbnblil kypc: YueOHUK.
— 7-e w31., ucnp. — M.: Jleno, 2007. — 504 c.

10. DxoHoMeTpuUKa : yueOHHK JuI OakanaBpuata u maructparypsl / M. W. EnuceeBa [u ap.] ; mox
penakuueit 1. Y. Enuceesoil. — Mocksa : M3garensctBo FOpaiit, 2019. — 449 ¢. — (bakanasp u
maructp. Axagemudecknii kypc). — ISBN 978-5-534-00313-0. — Texkcer : anekrponusiii // ObC
FOpaiir [caiit]. — URL: https://biblio-online.ru/bcode/431129
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8. MarepuajibHO-TeXHUYECKAas1 0a3a, HHPOPMAINHOHHbIE TEXHOJOTHH, IPOrPaAMMHOE
o0ecrneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI
ba3bl 1aHHBIX, HHPOPMALMOHHO-CIIPABOYHbIE H NOMCKOBBIE CHCTEMBI

. www.biblio-online.ru —3nexkrponno-6ubaunoreunas cucrema [bC] HOpaiir.

. http://www.iprbookshop.ru — Dnekrponno-6ubaunoreunas cucrema [DBC] «Iprbooks»

. https://e.lanbook.com - DnexkrponHo-6ubOaKOTeuHas crcteMa [DBC] «Jlauby.

. https://new.znanium.com DaekTporHO-0ubIMOTeYHast cuctema [DBC] «Znanium.comy.

1
2
3
4. http://elibrary.ru/ - Hayunas snexkrponnas oubmuotekaElibrary.ru.
5
6

. https://dlib.eastview.com — Uudopmarnnonnsiii cepuc «EastViewy.

7. https://www.jstor.org - Jstor. [TonHbIe TEKCThI HAyYHBIX KYPHAJIOB U KHHUT 3apyOekKHBIX

n31aTciIbCTB.

8. https://elibrary.worldbank.org - DnekTponnas 6udarorexa Becemuproro banka.

9. https://link.springer.com - IToIHOTEKCTOBBIE MOIUTEMATUYECKUE Oa3bl AKAIEMUYECKUX

YKYPHAJIOB M KHUT M3J1aTENIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. TTosiHbie TeKCTBI KHHUT 3apyOEKHBIX

HAaYYHbIX U30aTCIIbCTB.

11. https://www.oxfordhandbooks.com - J[locTynm K MOJHBIM TEKCTaM CIPaBOYHHKOB

Handbooks uzgarensctBa Oxford mo mpeaMeTHbIM 00JacTsM: 3KOHOMHKA M (PUHAHCHI, MPaBo,
Ou3HeC U yIpaBieHHE.

12.  https://journals.sagepub.com - TlomHoTekcroBas 0a3a HAy4YHBIX JKYpHAJOB

aKaJeMHUYEeCKOro U3JlaTeNbCcTBa Sage.

13. CapaBouHo-TipaBoBast cuctema «KoHCyIbTaHT».

14. DneKTpOHHBII NepuoANYECKU cripaBOUYHUK «[ apaHT».

IIporpaMmMHble, TeXHHYeCKHe H 3JJIeKTPOHHBbIE CpeICTBa O0Oy4YeHUS] U KOHTPOJIs
3HAHHMH.

AyIUTOpHH OCHAIIIEHB KOMITBIOTEPOM C BBIXOJIOM B MHTEPHET.

[Mporpammusii poaykT Microsoft Office.

IIporpammuoe obecnieuenue Eviews 7.0.
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